
Rule Inspector

Rule ID 1204

Template

Duplicate Check

Description Reject on failure Always

Sheet(s) Fields(s)

Specific guidance 1 Trended Arrears CommercialEntity

1 Trended Arrears BusinessUnit

1 Trended Arrears SubBusinessUnit(ifapplicable)

1 Trended Arrears CountryofExposure

1 Trended Arrears ReportingCurrency

1 Trended Arrears AssetClass

1 Trended Arrears ProductType

1 Trended Arrears Security(ifapplicable)

1 Trended Arrears Historical Period - Month

1 Trended Arrears Historical Period - Year

1 Trended Arrears (Previous) Arrears Band by MIA

1 Trended Arrears (Current) Arrears Band by MIA

0 #N/A #N/A

0 #N/A #N/A

0 #N/A #N/A

0 #N/A #N/A

0 #N/A #N/A

0 #N/A #N/A

0 #N/A #N/A

0 #N/A #N/A

#N/A #N/A

0

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-

Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, 

Security, Historical Period - Month, Historical Period - Year, (Previous) Arrears Band 

by MIA, (Current) Arrears Band by MIA) where relevant should be uniquely 

populated in the template i.e. there should not be multiple rows of data for each 

unique combination of these drop downs.  

RetailExcludingMortgage Credit

Duplicates are identified by the dimension fields in a sheet. If all the dimensions are 

duplicated across more than one row, a duplication error will be flagged. There is 

no way to identify if such duplications are a source of double-counting and 

consequently, all these errors will cause outright rejection.



RuleID Template Category DataType RangeBottom RangeTop RangeScope Tolerance Description SheetFields SDMEnumeration

1 AssetLiabilityManagement Enumeration Check

The dimensions Balance Sheet Header, Asset Liability Class Header, Asset Liability Class, Product Type, Reference Rate Type and Interest Rate Sensitivity are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint 

should be maintained while populating the template. {Admin Rates: Balance Sheet Header,Asset Liability Class Header,Asset Liability Class,Product Type,Reference Rate Type,Interest Rate Sensitivity}

2 AssetLiabilityManagement Enumeration Check

The dimensions Balance Sheet Header, Asset Liability Class Header, Asset Liability Class, Product Type, Reference Rate Type, Reference Rate, LTV Band, Interest Rate Offer Period and Interest Rate Sensitivity are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can 

be chosen for the other data items. This constraint should be maintained while populating the template. {EVS: Balance Sheet Header,Asset Liability Class Header,Asset Liability Class,Product Type,Reference Rate Type,Reference Rate,LTV Band,Interest Rate Offer Period,Interest Rate Sensitivity}

3 AssetLiabilityManagement Enumeration Check

The dimensions  Balance Sheet Header, Asset Liability Class Header, Asset Liability Class, Product Type, Reference Rate Type, LTV Band, and Interest Rate Offer Period are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. 

This constraint should be maintained while populating the template. {Fixed Rates: Balance Sheet Header,Asset Liability Class Header,Asset Liability Class,Product Type,Reference Rate Type,LTV Band,Interest Rate Offer Period}

4 AssetLiabilityManagement Enumeration Check The Reference Rate Type should always be = "Fixed Rate" {Fixed Rates: Reference Rate Type}

5 AssetLiabilityManagement Business Rule If Asset Liability Class = “Households assets”, then Scheduled Payment should be populated. {Fixed Rates: Scheduled Payment,Asset Liability Class}

6 AssetLiabilityManagement Business Rule If Product Type = “Mortgage Loans”, then Weighted Average LTV should be populated. {Fixed Rates: Weighted Average LTV,Product Type}

7 AssetLiabilityManagement Business Rule If Product Type <> “Mortgage Loans”, then Weighted Average Term should be populated. {Fixed Rates: Weighted Average Term,Product Type}

8 AssetLiabilityManagement Enumeration Check

The dimensions  Balance Sheet Header, Reference Rate Type, Reference Rate, Balance Sheet Item, and Interest Rate Sensitivity are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while 

populating the template. {Non-traded Market Risk: Balance Sheet Header,Reference Rate Type,Reference Rate,Balance Sheet Item,Interest Rate Sensitivity}

9 AssetLiabilityManagement Duplicate Check Each combination of the dimensions (Commercial Entity, Reporting Currency, Balance Sheet Currency, Balance Sheet Header, Asset Liability Class Header, Asset Liability Class, Product Type, Reference Rate Type, Interest Rate Sensitivity, Historical Period - Month and Historical Period - Year) should be uniquely populated in the template. 

{Admin Rates: Commercial Entity,Reporting Currency,Balance Sheet Currency,Balance Sheet Header,Asset Liability Class Header,Asset Liability Class,Product Type,Reference Rate Type,Interest Rate 

Sensitivity,Historical Period - Year,Historical Period - Month}

10 AssetLiabilityManagement Duplicate Check

Each combination of the dimensions (Commercial Entity, Reporting Currency, Balance Sheet Currency, Balance Sheet Header, Asset Liability Class Header, Asset Liability Class, Product Type, Reference Rate Type, Reference Rate, LTV Band, Interest Rate Offer Period, and Interest Rate Sensitivity) should be uniquely populated i.e. There should only be 

one row of data for each unique combination of these drop downs. 

{EVS: Commercial Entity,Reporting Currency,Balance Sheet Currency,Balance Sheet Header,Asset Liability Class Header,Asset Liability Class,Product Type,Reference Rate Type,Reference Rate,LTV 

Band,Interest Rate Offer Period,Interest Rate Sensitivity}

11 AssetLiabilityManagement Duplicate Check Each combination of the dimensions (Commercial Entity, Reporting Currency, Balance Sheet Currency, Balance Sheet Header, Asset Liability Class Header, Asset Liability Class, Product Type, Reference Rate Type, LTV Band,Interest Rate Offer Period, Historical Period - Month and Historical Period - Year) should be uniquely populated in the template. 

{Fixed Rates: Commercial Entity,Reporting Currency,Balance Sheet Currency,Balance Sheet Header,Asset Liability Class Header,Asset Liability Class,Product Type,Reference Rate Type,LTV Band,Interest Rate 

Offer Period,Historical Period - Year,Historical Period - Month}

12 AssetLiabilityManagement Duplicate Check

Each combination of the dimensions (Commercial Entity, Reporting Currency, Balance Sheet Currency, Balance Sheet Header, Reference Rate Type, Reference Rate, Balance Sheet Item,Interest Rate Sensitivity and Repricing Period) should be uniquely populated in the template with the relevant Behaviouralised Balance i.e. there should only be one row 

of data for each unique combination of these drop downs. 

{Non-traded Market Risk: Commercial Entity,Reporting Currency,Balance Sheet Currency,Balance Sheet Header,Reference Rate Type,Reference Rate,Balance Sheet Item,Interest Rate Sensitivity,Repricing 

Period}

13 AssetLiabilityManagement Enumeration Check {Admin Rates: Asset Liability Class} Asset Liability Class

14 AssetLiabilityManagement Enumeration Check {Admin Rates: Asset Liability Class Header} Asset Liability Class Header

15 AssetLiabilityManagement Enumeration Check {Admin Rates: Balance Sheet Currency} Balance Sheet Currencies

16 AssetLiabilityManagement Enumeration Check {Admin Rates: Balance Sheet Header} Balance Sheet Header (Admin Rates) 

17 AssetLiabilityManagement Enumeration Check {Admin Rates: Historical Period - Month} Historical Period - Month

18 AssetLiabilityManagement Enumeration Check {Admin Rates: Interest Rate Sensitivity} Interest Rate Sensitivities

19 AssetLiabilityManagement Enumeration Check {Admin Rates: Product Type} Product Type

20 AssetLiabilityManagement Enumeration Check {Admin Rates: Reference Rate Type} Reference Rate Types

21 AssetLiabilityManagement Enumeration Check {Admin Rates: Reporting Currency} Currency

22 AssetLiabilityManagement Enumeration Check {EVS: Asset Liability Class} Asset Liability Class

23 AssetLiabilityManagement Enumeration Check {EVS: Asset Liability Class Header} Asset Liability Class Header

24 AssetLiabilityManagement Enumeration Check {EVS: Balance Sheet Currency} Balance Sheet Currencies

25 AssetLiabilityManagement Enumeration Check {EVS: Balance Sheet Header} Balance Sheet Header (ALM)

26 AssetLiabilityManagement Enumeration Check {EVS: Interest Rate Offer Period} Interest Rate Offer Periods

27 AssetLiabilityManagement Enumeration Check {EVS: Interest Rate Sensitivity} Interest Rate Sensitivities

28 AssetLiabilityManagement Enumeration Check {EVS: LTV Band} LTV Bands for ALM

29 AssetLiabilityManagement Enumeration Check {EVS: Product Type} Product Types for ALM 

30 AssetLiabilityManagement Enumeration Check {EVS: Reference Rate} Reference Rates (EVS) 

31 AssetLiabilityManagement Enumeration Check {EVS: Reference Rate Type} Reference Rate Types (ALM BS/EVS)

32 AssetLiabilityManagement Enumeration Check {EVS: Reporting Currency} Currency

33 AssetLiabilityManagement Enumeration Check {Fixed Rates: Asset Liability Class} Asset Liability Class

34 AssetLiabilityManagement Enumeration Check {Fixed Rates: Asset Liability Class Header} Asset Liability Class Header

35 AssetLiabilityManagement Enumeration Check {Fixed Rates: Balance Sheet Currency} Balance Sheet Currencies

36 AssetLiabilityManagement Enumeration Check {Fixed Rates: Balance Sheet Header} Balance Sheet Header (Fixed Rates) 

37 AssetLiabilityManagement Enumeration Check {Fixed Rates: Historical Period - Month} Historical Period - Month

38 AssetLiabilityManagement Enumeration Check {Fixed Rates: Historical Period - Year} Historical Period - Year (ALM)

39 AssetLiabilityManagement Enumeration Check {Fixed Rates: Interest Rate Offer Period} Interest Rate Offer Periods

40 AssetLiabilityManagement Enumeration Check {Fixed Rates: LTV Band} LTV Bands for ALM

41 AssetLiabilityManagement Enumeration Check {Fixed Rates: Product Type} Product Type

42 AssetLiabilityManagement Enumeration Check {Fixed Rates: Reporting Currency} Currency

43 AssetLiabilityManagement Enumeration Check {Non-traded Market Risk: Balance Sheet Currency} Balance Sheet Currencies

44 AssetLiabilityManagement Enumeration Check {Non-traded Market Risk: Balance Sheet Header} Balance Sheet Header (ALM)

45 AssetLiabilityManagement Enumeration Check {Non-traded Market Risk: Balance Sheet Item} Balance Sheet Items

46 AssetLiabilityManagement Enumeration Check {Non-traded Market Risk: Interest Rate Sensitivity} Interest Rate Sensitivities

47 AssetLiabilityManagement Enumeration Check {Non-traded Market Risk: Reference Rate} Reference Rates (NTMR) 

48 AssetLiabilityManagement Enumeration Check {Non-traded Market Risk: Reference Rate Type} Reference Rate Types (NTMR)

49 AssetLiabilityManagement Enumeration Check {Non-traded Market Risk: Reporting Currency} Currency

50 AssetLiabilityManagement Enumeration Check {Non-traded Market Risk: Repricing Period} Re-pricing Period 

51 AssetLiabilityManagement Type Check decimal {Admin Rates: Accounting Balance}

56 AssetLiabilityManagement Type Check string {Admin Rates: Commercial Entity}

58 AssetLiabilityManagement Type Check integer {Admin Rates: Historical Period - Year} Historical Period - Year (ALM)

63 AssetLiabilityManagement Type Check decimal {Admin Rates: Weighted Average Rate}

64 AssetLiabilityManagement Type Check decimal {EVS: Accounting Balance}

69 AssetLiabilityManagement Type Check string {EVS: Commercial Entity}

70 AssetLiabilityManagement Type Check decimal {EVS: Customer Margin}

71 AssetLiabilityManagement Type Check decimal {EVS: Customer Rate}

72 AssetLiabilityManagement Type Check decimal {EVS: Economic Value}

73 AssetLiabilityManagement Type Check decimal {EVS: Economic Value at +200 bp}

74 AssetLiabilityManagement Type Check decimal {EVS: Economic Value at -200 bp}

78 AssetLiabilityManagement Type Check decimal {EVS: Margin at +200 bp}

79 AssetLiabilityManagement Type Check decimal {EVS: Margin at -200 bp}

81 AssetLiabilityManagement Type Check decimal {EVS: Rate at +200 bp}

82 AssetLiabilityManagement Type Check decimal {EVS: Rate at -200 bp}

86 AssetLiabilityManagement Type Check decimal {EVS: WAL at +200 bp}

87 AssetLiabilityManagement Type Check decimal {EVS: WAL at -200 bp}

88 AssetLiabilityManagement Type Check decimal {EVS: Weighted Average Life (WAL)}

89 AssetLiabilityManagement Type Check decimal {Fixed Rates: Accounting Balance}

94 AssetLiabilityManagement Type Check string {Fixed Rates: Commercial Entity}

95 AssetLiabilityManagement Type Check decimal {Fixed Rates: Early Repayment or Withdrawal Charge}

100 AssetLiabilityManagement Type Check decimal {Fixed Rates: Pipeline Takeup Actual}

101 AssetLiabilityManagement Type Check decimal {Fixed Rates: Pipeline Takeup Forecast}

102 AssetLiabilityManagement Type Check decimal {Fixed Rates: Pipeline Takeup Term}

106 AssetLiabilityManagement Type Check decimal {Fixed Rates: Scheduled Payment}

107 AssetLiabilityManagement Type Check decimal {Fixed Rates: Total Payment}

108 AssetLiabilityManagement Type Check decimal {Fixed Rates: Weighted Average Age}

109 AssetLiabilityManagement Type Check decimal {Fixed Rates: Weighted Average LTV}

110 AssetLiabilityManagement Type Check decimal {Fixed Rates: Weighted Average Rate}

111 AssetLiabilityManagement Type Check decimal {Fixed Rates: Weighted Average Term}

115 AssetLiabilityManagement Type Check decimal {Non-traded Market Risk: Behaviouralised Balance}

116 AssetLiabilityManagement Type Check string {Non-traded Market Risk: Commercial Entity}

123 BalanceSheetProjections Enumeration Check The dimensions Balance Sheet Level 1 and Balance Sheet Level 2 are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Balance Sheet (Group only): Balance Sheet Level 1,Balance Sheet Level 2}

124 BalanceSheetProjections Enumeration Check The dimensions Balance Sheet Level 1, Balance Sheet Level 2,  Asset Liability Class and Product Type are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while populating the template. {Market Volumes (UK only): Balance Sheet Level 1 (Market Volumes UK),Balance Sheet Level 2 (Market Volumes UK),Asset Liability Class (Market Volumes UK),Product Type (if applicable)}

125 BalanceSheetProjections Enumeration Check The dimensions Profit and Loss Level 1 and Profit and Loss Level 2 are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template.

{Other Expense Details: Profit and Loss Level 1 

(Other Expense Details),Profit and Loss Level 2 

(Other Expense Details)}

126 BalanceSheetProjections Enumeration Check

The dimensions Profit and Loss Level 1, Profit and Loss Level 2,  Asset Liability Class Retail and Product Type are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while populating the 

template.

{Other Income Details: Profit and Loss Level 1 

(Other Income Details),Profit and Loss Level 2 

(Other Income Details) ,Asset Liability Class Retail (Oher Income Details)

 (if applicable),Product Type (if applicable)}

127 BalanceSheetProjections Enumeration Check The dimensions Profit and Loss (Business Line) Level 1 and Profit and Loss (Business Line) Level 2 are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Profit and Loss (Business Line): Profit and Loss (Business Line) Level 1,Profit and Loss (Business Line) Level 2}

128 BalanceSheetProjections Enumeration Check The dimensions Profit and Loss Level 1 and Profit and Loss Level 2 are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Profit and Loss (Group only): Profit and Loss Level 1,Profit and Loss Level 2}

129 BalanceSheetProjections Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub Business Unit (if applicable), Country of Exposure, Reporting Currency, Assets under Management Level 1, Assets under Management Level 2, Projection Period Year, and Scenario) should be uniquely populated in the template i.e. there should not be multiple rows of data 

for each unique combination of these data items.  {Additional Info: Commercial Entity,Business Unit,Reporting Currency,Geography of Exposure,Assets under Management Level 1,Assets under Management Level 2,Scenario,Projection Period - Year}

130 BalanceSheetProjections Duplicate Check Each combination of the dimensions (Balance Sheet Level 1, Balance Sheet Level 2, Projection Period Year, and Scenario) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  {Balance Sheet (Group only): Balance Sheet Level 1,Balance Sheet Level 2,Scenario,Projection Period - Year}

131 BalanceSheetProjections Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub Business Unit (if applicable), Country of Exposure, Reporting Currency, Profit and Loss Level 1, Profit and Loss Level 2, Asset Liability Class, Product Type, Projection Period Year, and Scenario) should be uniquely populated in the template i.e. there should not be multiple 

rows of data for each unique combination of these data items.  

{Cards Other Income: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Reporting Currency,Geography of Exposure,Asset Liability Class Retail (Cards Other Income),Product Type,Profit 

and Loss Level 1 (Cards Other Income),Profit and Loss Level 2 (Cards Other Income),Scenario,Projection Period - Year}

132 BalanceSheetProjections Duplicate Check Each combination of the dimensions (Balance Sheet Level 1, Balance Sheet Level 2, Asset Liability Class, Product Type, Projection Period Year, and Scenario) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  

{Market Volumes (UK only): Balance Sheet Level 1 (Market Volumes UK),Balance Sheet Level 1 (Market Volumes UK),Asset Liability Class (Market Volumes UK),Product Type (if 

applicable),Scenario,Projection Period - Year}

133 BalanceSheetProjections Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub Business Unit (if applicable), Country of Exposure, Reporting Currency, Profit and Loss Level 1, Profit and Loss Level 2, Projection Period Year, and Scenario) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique 

combination of these data items.  

{Other Expense Details: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Reporting Currency,Geography of Exposure,Profit and Loss Level 1 

(Other Expense Details),Profit and Loss Level 2 

(Other Expense Details),Scenario,Projection Period - Year}

134 BalanceSheetProjections Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub Business Unit (if applicable), Country of Exposure, Reporting Currency, Profit and Loss Level 1, Profit and Loss Level 2,  Asset Liability Class Retail and Product Type, Projection Period Year, and Scenario) should be uniquely populated in the template i.e. there should not 

be multiple rows of data for each unique combination of these data items.  

{Other Income Details: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Reporting Currency,Geography of Exposure,Profit and Loss Level 1 

(Other Income Details),Profit and Loss Level 2 

(Other Income Details) ,Asset Liability Class Retail (Oher Income Details)

 (if applicable),Product Type (if applicable),Scenario,Projection Period - Year}

135 BalanceSheetProjections Duplicate Check Each combination of the dimensions (Profit and Loss Level 1, Profit and Loss Level 2, Projection Period Year, and Scenario) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  {Profit and Loss (Group only): Profit and Loss Level 1,Profit and Loss Level 2,Scenario,Projection Period - Year}

136 BalanceSheetProjections Enumeration Check {Additional Info: Assets under Management Level 1} Assets under Management Level 1

137 BalanceSheetProjections Enumeration Check {Additional Info: Assets under Management Level 2} Assets under Management Level 2

140 BalanceSheetProjections Enumeration Check {Additional Info: Geography of Exposure} http://unstats.un.org/unsd/methods/m49/m49regin.htm

141 BalanceSheetProjections Enumeration Check {Additional Info: Projection Period - Year} Projection Period - Year

142 BalanceSheetProjections Enumeration Check {Additional Info: Reporting Currency} Currency

143 BalanceSheetProjections Enumeration Check {Additional Info: Scenario} Scenario

145 BalanceSheetProjections Enumeration Check {Balance Sheet (Group only): Balance Sheet Level 1} Balance Sheet Level 1

146 BalanceSheetProjections Enumeration Check {Balance Sheet (Group only): Balance Sheet Level 2} Balance Sheet Level 2

147 BalanceSheetProjections Enumeration Check {Balance Sheet (Group only): Projection Period - Year} Projection Period - Year

148 BalanceSheetProjections Enumeration Check {Balance Sheet (Group only): Scenario} Scenario

149 BalanceSheetProjections Enumeration Check {Cards Other Income: Asset Liability Class Retail (Cards Other Income)} Asset Liability Class Retail (Cards Other Income)

152 BalanceSheetProjections Enumeration Check {Cards Other Income: Geography of Exposure} http://unstats.un.org/unsd/methods/m49/m49regin.htm

153 BalanceSheetProjections Enumeration Check {Cards Other Income: Product Type} Product Types for Cards Other Income Projections

155 BalanceSheetProjections Enumeration Check {Cards Other Income: Profit and Loss Level 2 (Cards Other Income)} Profit and Loss Level 2 (Cards Other Income)

156 BalanceSheetProjections Enumeration Check {Cards Other Income: Projection Period - Year} Projection Period - Year

157 BalanceSheetProjections Enumeration Check {Cards Other Income: Reporting Currency} Currency

158 BalanceSheetProjections Enumeration Check {Cards Other Income: Scenario} Scenario

160 BalanceSheetProjections Enumeration Check {Market Volumes (UK only): Asset Liability Class (Market Volumes UK)} Asset Liability Class (Market Volumes UK)

161 BalanceSheetProjections Enumeration Check {Market Volumes (UK only): Balance Sheet Level 1 (Market Volumes UK)} Balance Sheet Level 1 (Market Volumes UK)

162 BalanceSheetProjections Enumeration Check {Market Volumes (UK only): Balance Sheet Level 2 (Market Volumes UK)} Balance Sheet Level 2 (Market Volumes UK)

163 BalanceSheetProjections Enumeration Check {Market Volumes (UK only): Product Type (if applicable)} Product Types for Market Volumes (UK Only) Projections

164 BalanceSheetProjections Enumeration Check {Market Volumes (UK only): Projection Period - Year} Projection Period - Year

165 BalanceSheetProjections Enumeration Check {Market Volumes (UK only): Scenario} Scenario

168 BalanceSheetProjections Enumeration Check {Other Expense Details: Geography of Exposure} http://unstats.un.org/unsd/methods/m49/m49regin.htm

169 BalanceSheetProjections Enumeration Check

{Other Expense Details: Profit and Loss Level 1 

(Other Expense Details)} Profit and Loss Level 1 (Other Expense Details)

170 BalanceSheetProjections Enumeration Check

{Other Expense Details: Profit and Loss Level 2 

(Other Expense Details)} Profit and Loss Level 2 (Other Expense Details)

171 BalanceSheetProjections Enumeration Check {Other Expense Details: Projection Period - Year} Projection Period - Year

172 BalanceSheetProjections Enumeration Check {Other Expense Details: Reporting Currency} Currency

173 BalanceSheetProjections Enumeration Check {Other Expense Details: Scenario} Scenario

175 BalanceSheetProjections Enumeration Check

{Other Income Details: Asset Liability Class Retail (Oher Income Details)

 (if applicable)} Asset Liability Class Retail (Other Income Details)

178 BalanceSheetProjections Enumeration Check {Other Income Details: Geography of Exposure} http://unstats.un.org/unsd/methods/m49/m49regin.htm

179 BalanceSheetProjections Enumeration Check {Other Income Details: Product Type (if applicable)} Product Types for Other Income Details Projections

180 BalanceSheetProjections Enumeration Check

{Other Income Details: Profit and Loss Level 1 

(Other Income Details)} Profit and Loss Level 1 (Other Income Details)

181 BalanceSheetProjections Enumeration Check

{Other Income Details: Profit and Loss Level 2 

(Other Income Details) } Profit and Loss Level 2 (Other Income Details)

182 BalanceSheetProjections Enumeration Check {Other Income Details: Projection Period - Year} Projection Period - Year

183 BalanceSheetProjections Enumeration Check {Other Income Details: Reporting Currency} Currency

184 BalanceSheetProjections Enumeration Check {Other Income Details: Scenario} Scenario

188 BalanceSheetProjections Enumeration Check {Profit and Loss (Business Line): Geography of Exposure} http://unstats.un.org/unsd/methods/m49/m49regin.htm

189 BalanceSheetProjections Enumeration Check {Profit and Loss (Business Line): Profit and Loss (Business Line) Level 1} Profit and Loss (Business Line) Level 1

190 BalanceSheetProjections Enumeration Check {Profit and Loss (Business Line): Profit and Loss (Business Line) Level 2} Profit and Loss (Business Line) Level 2

191 BalanceSheetProjections Enumeration Check {Profit and Loss (Business Line): Projection Period - Year} Projection Period - Year

192 BalanceSheetProjections Enumeration Check {Profit and Loss (Business Line): Reporting Currency} Currency

193 BalanceSheetProjections Enumeration Check {Profit and Loss (Business Line): Scenario} Scenario

195 BalanceSheetProjections Enumeration Check {Profit and Loss (Group only): Profit and Loss Level 1} Profit and Loss Level 1

196 BalanceSheetProjections Enumeration Check {Profit and Loss (Group only): Profit and Loss Level 2} Profit and Loss Level 2

197 BalanceSheetProjections Enumeration Check {Profit and Loss (Group only): Projection Period - Year} Projection Period - Year

198 BalanceSheetProjections Enumeration Check {Profit and Loss (Group only): Scenario} Scenario

201 BalanceSheetProjections Type Check string {Additional Info: Business Unit}

202 BalanceSheetProjections Type Check decimal {Additional Info: Carrying Amount}

203 BalanceSheetProjections Type Check string {Additional Info: Commercial Entity}

208 BalanceSheetProjections Type Check string {Additional Info: Sub Business Unit (if applicable)}

211 BalanceSheetProjections Type Check decimal {Balance Sheet (Group only): Carrying Amount}

215 BalanceSheetProjections Type Check string {Cards Other Income: Business Unit}

216 BalanceSheetProjections Type Check string {Cards Other Income: Commercial Entity}

224 BalanceSheetProjections Type Check string {Cards Other Income: Sub Business Unit (if applicable)}

225 BalanceSheetProjections Type Check decimal {Cards Other Income: Turnover}

226 BalanceSheetProjections Type Check string {Comments: Business Unit}

227 BalanceSheetProjections Type Check string {Comments: Comment}

228 BalanceSheetProjections Type Check string {Comments: Commercial Entity}

229 BalanceSheetProjections Type Check string {Comments: Context}

230 BalanceSheetProjections Type Check string {Comments: Geography of Exposure}

231 BalanceSheetProjections Type Check string {Comments: Projection Period - Year}

232 BalanceSheetProjections Type Check string {Comments: Reporting Currency}

233 BalanceSheetProjections Type Check string {Comments: Rule ID}

234 BalanceSheetProjections Type Check string {Comments: Scenario}

235 BalanceSheetProjections Type Check string {Comments: Sub Business Unit (if applicable)}

237 BalanceSheetProjections Type Check decimal {Market Volumes (UK only): Balance (beginning of period)}

238 BalanceSheetProjections Type Check decimal {Market Volumes (UK only): Balance Projected (end of period) }

241 BalanceSheetProjections Type Check decimal {Market Volumes (UK only): Market Growth Rate Assumption (Annual %)}

242 BalanceSheetProjections Type Check decimal {Market Volumes (UK only): New Business (Gross)}

243 BalanceSheetProjections Type Check decimal {Market Volumes (UK only): New Business (Net)}

246 BalanceSheetProjections Type Check decimal {Market Volumes (UK only): Repayments or Withdrawals}

248 BalanceSheetProjections Type Check string {Other Expense Details: Business Unit}

249 BalanceSheetProjections Type Check string {Other Expense Details: Commercial Entity}

250 BalanceSheetProjections Type Check decimal {Other Expense Details: Expense}

257 BalanceSheetProjections Type Check string {Other Expense Details: Sub Business Unit (if applicable)}

259 BalanceSheetProjections Type Check string {Other Income Details: Business Unit}

260 BalanceSheetProjections Type Check string {Other Income Details: Commercial Entity}

262 BalanceSheetProjections Type Check decimal {Other Income Details: Income}

263 BalanceSheetProjections Type Check decimal {Other Income Details: Income of which: Market Risk}

270 BalanceSheetProjections Type Check string {Other Income Details: Sub Business Unit (if applicable)}

271 BalanceSheetProjections Type Check string {Profit and Loss (Business Line): Business Unit}

272 BalanceSheetProjections Type Check decimal {Profit and Loss (Business Line): Carrying Amount}

273 BalanceSheetProjections Type Check string {Profit and Loss (Business Line): Commercial Entity}

280 BalanceSheetProjections Type Check string {Profit and Loss (Business Line): Sub Business Unit (if applicable)}

281 BalanceSheetProjections Type Check decimal {Profit and Loss (Group only): Carrying Amount}

287 CapitalAndOtherProjections Enumeration Check

The dimensions Balance Sheet Header, Asset Liability Class Header, Asset Liability Class, Product Type, Reference Rate Type, Reference Rate, LTV Band, Interest Rate Offer Period and Interest Rate Sensitivity are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can 

be chosen for the other data items. This constraint should be maintained while populating the template. {ALM Balance Sheet: Balance Sheet Header,Asset Liability Class Header,Asset Liability Class,Product Type,Reference Rate Type,Reference Rate,LTV Band,Interest Rate Offer Period,Interest Rate Sensitivity}

294 CapitalAndOtherProjections Business Rule For each unique combination of LIBOR Swap Curve, Scenario and Projection Period - Year, the Swap Rate should be populated for every “Term” except 2m, 4m, 5m, 7m, 8m, 10m and 11m. {ALM Interest Rate: Swap Rate,Term}

295 CapitalAndOtherProjections Business Rule The Currency dimension is only relevant for ALM Metric = “CDS spread”, “AAA Covered Bond Spread”, “AAA RMBS Spread” and “FX Rate for the Material Balance Sheet Currencies” {ALM Metrics: Currency,ALM Metric}

296 CapitalAndOtherProjections Enumeration Check The dimensions Capital Requirements Level 1, and Capital Requirements Level 2 are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while populating the template. {Capital Requirements: Capital Requirements Level 1,Capital Requirements Level 2}

297 CapitalAndOtherProjections Enumeration Check The following level 3 items are compulsory: - Profit or loss attributable to owners of the parent - (-) Part of interim or year-end profit not eligible - General credit risk adjustments - Specific credit risk adjustments - Additional value adjustments and other own funds reductions {Capital Resources: Capital Resources Level 1,Capital Resources Level 2,Capital Resources Level 3}

298 CapitalAndOtherProjections Business Rule The dimensions P&L and OCI Reconciliation Level1 and P&L and OCI Reconciliation Level 2 are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while populating the template. {EL-P Reconciliation: EL-P Reconciliation Level 1,EL-P Reconciliation Level 2}

299 CapitalAndOtherProjections Enumeration Check The dimensions Asset Class and Product Type are related to each  other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while populating the template. {Mortgage Arrears Repo and Sales: Asset Class,Product Type}

306 CapitalAndOtherProjections Enumeration Check The dimensions P&L and OCI Reconciliation Level1 and P&L and OCI Reconciliation Level 2 are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while populating the template. {P&L and OCI Reconciliation: P&L and OCI Reconciliation Level 1,P&L and OCI Reconciliation Level 2}

307 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year, and Scenario, a consistent Reporting Currency should be used. {Pensions - Assets: Pension Scheme,Projection Period - Year,Scenario,Reporting Currency}

308 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year and Scenario, the Balance at End of Year (Asset Reconciliation Item) – Balance at Beginning of Year (Asset Reconciliation Item) should = the sum of Asset Reconciliation Amount for all other Asset Reconciliation Items. {Pensions - Assets Recon: Asset Reconciliation Item,Asset Reconciliation Amount}

309 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year and Scenario, the Balance at End of Year (Asset Reconciliation Item) should be = to the Balance at Beginning of Year (Asset Reconciliation Item) for "Projection Period Year + 1" {Pensions - Assets Recon: Asset Reconciliation Item,Asset Reconciliation Amount}

310 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year, and Scenario, a consistent Reporting Currency should be used. {Pensions - Assets Recon: Pension Scheme,Projection Period - Year,Scenario,Reporting Currency}

311 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year and Scenario, the sum of the "Asset Value" should equal the "Balance Sheet Amount" for "Balance Sheet Header = Assets"  in "Pensions - Balance Sheet" template. {Pensions - Assets: Asset Value},{Pensions - Balance sheet: Balance Sheet Amount}

312 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year and Scenario, Assets - Liabilities = Net Surplus / (Deficit)  {Pensions - Balance sheet: Balance Sheet Header,Balance Sheet Amount}

313 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year and Scenario, Net Surplus / (Deficit)  - Surplus Not Recognised = Net Recognised Asset / (Liability). {Pensions - Balance sheet: Balance Sheet Header,Balance Sheet Amount}

314 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year and Scenario, the Balance Sheet Amount for  Balance Sheet Header  = "Net Recognised Asset / (Liability)" should be <= Balance Sheet Amount for Balance Sheet Header = "Net Surplus / (Deficit)". {Pensions - Balance sheet: Balance Sheet Header,Balance Sheet Amount}

315 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year, and Scenario, a consistent Reporting Currency should be used. {Pensions - Balance Sheet: Pension Scheme,Projection Period - Year,Scenario,Reporting Currency}

316 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year and Scenario, the Balance at End of Year (Liability Reconciliation Item) – Balance at Beginning of Year (Liability Reconciliation Item) should = the sum of Liability Reconciliation Amount for all other Liability Reconciliation Items. {Pensions - Liabilities Recon: Liability Reconciliation Item,Liability Reconciliation Amount}

317 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year and Scenario, the Balance at End of Year (Liability Reconciliation Item) should be = to the Balance at Beginning of Year (Liability Reconciliation Item) for "Projection Period Year + 1" {Pensions - Liabilities Recon: Liability Reconciliation Item,Liability Reconciliation Amount}

318 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year, and Scenario, a consistent Reporting Currency should be used. {Pensions - Liabilities Recon: Pension Scheme,Projection Period - Year,Scenario,Reporting Currency}

319 CapitalAndOtherProjections Business Rule For each unique combination of  Pension Scheme, Projection Period Year, and Scenario, a consistent Reporting Currency should be used. {Pensions - Reg Balance Sheet: Pension Scheme,Projection Period - Year,Scenario,Reporting Currency}

320 CapitalAndOtherProjections Business Rule

For each unique combination of  Pension Scheme, Projection Period Year and Scenario,  the Regulatory Balance Sheet Amount for Regulatory Balance Sheet Item = "Actuarial Gains and Losses" and Tax Treatment = "Before Tax" is equal to:  i. Sum of Asset Reconciliation Amount for  all Asset Reconcilliation Items beginning with  c) in "Pensions - 

Assets Recon": c) (i) the return on plan assets, excluding amounts included in interest in (b); c) (ii) actuarial gains and losses arising from changes in demographic assumptions; c) (iii) actuarial gains and losses arising from changes in financial assumptions; c) (iv) changes in the effect of limiting a net defined benefit asset to the asset ceiling, 

excluding amounts included in interest in (b); c) (v) actuarial gains and losses arising from experience adjustments  ii. Minus the sum of Liability Reconciliation Amount for  all Liability Reconcilliation Items beginning with c) in "Pensions - Liabilities Recon":  c) (i) the return on plan assets, excluding amounts included in interest in (b); c) (ii) actuarial 

gains and losses arising from changes in demographic assumptions; c) (iii) actuarial gains and losses arising from changes in financial assumptions; c) (iv) changes in the effect of limiting a net defined benefit asset to the asset ceiling, excluding amounts included in interest in (b); c) (v) actuarial gains and losses arising from experience 

adjustments.’.  {Pensions - Assets Recon: Asset Reconciliation Amount},{Pensions - Liabilities Recon: Liability Reconciliation Amount},{Pensions - Reg Balance Sheet: Regulatory Balance Sheet Amount}

321 CapitalAndOtherProjections Business Rule

For each unique combination of  Pension Scheme, Projection Period Year, Scenario,  the absolute value of [Regulatory Balance Sheet Amount] for Regulatory Balance Sheet Item = "Adjustment to Balance Sheet" AND Tax Treatment = "Before Tax" should be = to :   i. Balance Sheet Amount for Balance Sheet Header = "Net Recognised Asset / (Liability)" 

from "Pensions – Balance Sheet", if the Balance Sheet Amount is > 0.  OR ii. Zero, if the Balance Sheet Amount for Balance Sheet Header = "Net Recognised Asset / (Liability)" from "Pensions – Balance Sheet" is <=0. {Pensions - Balance Sheet: Balance Sheet Amount},{Pensions - Reg Balance Sheet: Regulatory Balance Sheet Amount}

322 CapitalAndOtherProjections Business Rule When Basel Approach is  “A-IRB” OR "F-IRB" OR "R-IRB", EAD Weighted PD, EAD Weighted LGD, and EL should not be  i.e. left blank.  

{Risk Measures by Portfolio: Basel Approach,EAD-Weighted PD

(if applicable),EAD-Weighted LGD

(if applicable),Expected Loss (Regulatory EL)}

323 CapitalAndOtherProjections Business Rule When Basel Approach = “Standardised”, EAD Weighted PD, EAD Weighted LGD, and EL should be  i.e. left blank.  

{Risk Measures by Portfolio: Basel Approach,EAD-Weighted PD

(if applicable),EAD-Weighted LGD

(if applicable),Expected Loss (Regulatory EL)}

334 CapitalAndOtherProjections Business Rule 1% When Basel Approach is "A-IRB" OR "R-IRB" OR "F-IRB" OR "IRB Slotting", Exposure for RWA should be >= Drawn Balance. Exceptions to be raised outside of a tolerance threshold of 1%. {Risk Measures by Portfolio: Exposure for RWA,Drawn Balance}

342 CapitalAndOtherProjections Enumeration Check The dimensions Risk Type, Asset Class, Product Type and Security are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while populating the template. {Risk Measures by Portfolio: Risk Type,Asset Class,Product Type (only relevant for Retail credit risk),Security (only relevant for Retail Excl Mortgage credit risk)}

346 CapitalAndOtherProjections Enumeration Check The dimensions Impact Type, and Impacted Item are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data items. This constraint should be maintained while populating the template. {Stress Case Management Actions: Impact Type,Impacted Item}

350 CapitalAndOtherProjections Business Rule Zero Check Year 0 Market Value Movements = 0 for all scenarios {Structured Finance: Market Value Movements}

353 CapitalAndOtherProjections Business Rule The Unique Id for a security in the Structured Finance projections should be identical to the Unique Id in the corresponding Structured Finance actuals submission for the same security. {Structured Finance: Unique Id (Ref to Historical Submission)}

354 CapitalAndOtherProjections Business Rule Each Unique ID should have an entry for each year and each scenario {Structured Finance: Unique Id (Ref to Historical Submission)}

355 CapitalAndOtherProjections Business Rule All Unique IDs on the Historic templates should be present on the Projection template {Structured Finance: Unique Id (Ref to Historical Submission)}

356 CapitalAndOtherProjections Duplicate Check Each combination of dimension (Commercial Entity, Reporting Currency, Balance Sheet Currency, Balance Sheet Header, Asset Liability Class Header, Asset Liability Class, Product Type, Reference Rate Type, Reference Rate, LTV Band, Interest Rate Offer Period, Interest Rate Sensitivity, Scenario, Projection Period - Year) should be uniquely populated.

{ALM Balance Sheet: Commercial Entity,Reporting Currency,Balance Sheet Currency,Balance Sheet Header,Asset Liability Class Header,Asset Liability Class,Product Type,Reference Rate Type,Reference 

Rate,LTV Band,Interest Rate Offer Period,Interest Rate Sensitivity,Scenario,Projection Period - Year}

357 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (LIBOR Swap Curve, Term, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {ALM Interest Rate: LIBOR Swap Curve,Term,Scenario,Projection Period - Year}

358 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (ALM Metric, Currency, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {ALM Metrics: ALM Metric,Currency,Scenario,Projection Period - Year}

359 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Capital Requirements Level 1, Capital Requirements Level 2, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {Capital Requirements: Capital Requirements Level 1,Capital Requirements Level 2,Scenario,Projection Period - Year}

360 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (EL-P Reconciliation Level 1, EL-P Reconciliation Level 2, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {EL-P Reconciliation: EL-P Reconciliation Level 1,EL-P Reconciliation Level 2,Scenario,Projection Period - Year}

361 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Commercial Entity, Business Unit, Sub Business Unit (if applicable), Capital Resource / Requirement, Currency, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {General Insurance Capital: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Capital Resource / Requirement,Scenario,Projection Period - Year}

362 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Impairments and Other Losses Level 1, Impairments and Other Losses Level 2, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {Impairments and Other Losses: Impairments and Other Losses Level 1,Impairments and Other Losses Level 2,Scenario,Projection Period - Year}

363 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Leverage Item, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {Leverage: Leverage Item,Scenario,Projection Period - Year}

364 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Commercial Entity, Business Unit, Sub Business Unit (if applicable), Capital Resource / Requirement, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {Life Insurance Capital: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Capital Resource / Requirement,Scenario,Projection Period - Year}

365 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {Mortgage Arrears Repo and Sales: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Reporting Currency,Country of Exposure,Asset Class,Product Type,Scenario,Projection Period - Year}

366 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (P&L and OCI Reconciliation Level 1, P&L and OCI Reconciliation Level 2, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {P&L and OCI Reconciliation: P&L and OCI Reconciliation Level 1,P&L and OCI Reconciliation Level 2,Scenario,Projection Period - Year}

367 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Pension Scheme, Projection Period Year, Scenario, Asset Class, and Reporting Currency) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  {Pensions - Assets: Pension Scheme,Projection Period - Year,Scenario,Reporting Currency,Asset Class}

368 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Pension Scheme, Projection Period Year, Scenario, Asset Reconcilliation Item, and Reporting Currency) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  {Pensions - Assets Recon: Pension Scheme,Asset Reconciliation Item,Reporting Currency,Scenario,Projection Period - Year}

369 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Pension Scheme, Projection Period Year, and Scenario, Balance Sheet Header, and Reporting Currency) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  {Pensions - Balance sheet: Pension Scheme,Balance Sheet Header,Reporting Currency,Scenario,Projection Period - Year}

370 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Pension Scheme, Projection Period Year, Scenario, Liability Reconciliation Item, and Reporting Currency) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  {Pensions - Liabilities Recon: Pension Scheme,Liability Reconciliation Item,Reporting Currency,Scenario,Projection Period - Year}

371 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Pension Scheme, Projection Period Year, Scenario, Accounting Parameter) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  {Pensions - Parameters: Pension Scheme,Accounting Parameter,Scenario,Projection Period - Year}

372 CapitalAndOtherProjections Duplicate Check Each combination of the dimensions (Pension Scheme, Projection Period Year, Scenario, Regulatory Balance Sheet Item, Tax Treatment, and Reporting Currency) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these data items.  {Pensions - Reg Balance Sheet: Pension Scheme,Projection Period - Year,Scenario,Reporting Currency,Tax Treatment}

373 CapitalAndOtherProjections Duplicate Check

Each combination of the dimensions (Risk Type, Commercial Entity, Business Unit, Sub-Business Unit, Country Of Exposure, Reporting Currency, Asset Class, Product Type, Basel approach, Default Status, Scenario and Projections Period - Year) should be uniquely populated in the template i.e. there should not be multiple rows of data for each 

unique combination of these drop downs.  

{Risk Measures by Portfolio: Risk Type,Commercial Entity,Business Unit,Sub Business Unit (if applicable),Geography Of Exposure,Reporting 

Currency,Asset Class,Product Type (only relevant for Retail credit risk),Security (only relevant for Retail Excl Mortgage credit risk),Basel Approach,Default Status,Scenario,Projection Period - Year}

374 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Asset Liability Class} Asset Liability Class

375 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Asset Liability Class Header} Asset Liability Class Header 

376 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Balance Sheet Currency} Balance Sheet Currencies

377 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Balance Sheet Header} Balance Sheet Header 

379 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Interest Rate Offer Period} Interest Rate Offer Periods

380 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Interest Rate Sensitivity} Interest Rate Sensitivities

381 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: LTV Band} LTV Bands for ALM

382 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Product Type} Product Types for ALM 

383 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Projection Period - Year} Projection Period - Year

384 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Reference Rate} Reference Rates 

385 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Reference Rate Type} Reference Rate Types

386 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Reporting Currency} Currency

387 CapitalAndOtherProjections Enumeration Check {ALM Balance Sheet: Scenario} Scenario

388 CapitalAndOtherProjections Enumeration Check {ALM Interest Rate: LIBOR Swap Curve} LIBOR Swap Curves

389 CapitalAndOtherProjections Enumeration Check {ALM Interest Rate: Projection Period - Year} Projection Period - Year

390 CapitalAndOtherProjections Enumeration Check {ALM Interest Rate: Scenario} Scenario

391 CapitalAndOtherProjections Enumeration Check {ALM Interest Rate: Term} Terms (Interest Rate)

392 CapitalAndOtherProjections Enumeration Check {ALM Metrics: ALM Metric} ALM Metrics

393 CapitalAndOtherProjections Enumeration Check {ALM Metrics: Currency} Currency

394 CapitalAndOtherProjections Enumeration Check {ALM Metrics: Projection Period - Year} Projection Period - Year

395 CapitalAndOtherProjections Enumeration Check {ALM Metrics: Scenario} Scenario

396 CapitalAndOtherProjections Enumeration Check {Capital Instruments: Forecasted Year (Y/E)} Projection Period - Year

397 CapitalAndOtherProjections Enumeration Check {Capital Instruments: Issued Currency} Currency

398 CapitalAndOtherProjections Enumeration Check {Capital Instruments: Post 2014 Capital Tier} Capital Tiers

399 CapitalAndOtherProjections Enumeration Check {Capital Instruments: Pre-2014 Capital Tier} Capital Tiers

400 CapitalAndOtherProjections Enumeration Check {Capital Requirements: Capital Requirements Level 1} Capital Requirements, Impairments and Other Losses  Level 1

401 CapitalAndOtherProjections Enumeration Check {Capital Requirements: Capital Requirements Level 2} Capital Requirements Level 2

402 CapitalAndOtherProjections Enumeration Check {Capital Requirements: Projection Period - Year} Projection Period - Year

403 CapitalAndOtherProjections Enumeration Check {Capital Requirements: Scenario} Scenario

404 CapitalAndOtherProjections Enumeration Check {Capital Resources: Capital Resources Level 1,Capital Resources Level 2}

See pre-populated mapping table in template. The level 1 & level 2 columns are compulsory. Some level 3 

items are also compulsory and will be checked in a separate business rule

405 CapitalAndOtherProjections Enumeration Check {Capital Resources: Projection Period - Year} Projection Period - Year

406 CapitalAndOtherProjections Enumeration Check {Capital Resources: Scenario} Scenario

407 CapitalAndOtherProjections Enumeration Check string {Capital Results Summary: Capital Results Summary} Capital Results Summary

408 CapitalAndOtherProjections Enumeration Check string {Capital Results Summary: Projection Period - Year} Projection Period - Year

409 CapitalAndOtherProjections Enumeration Check string {Capital Results Summary: Scenario} Scenario

410 CapitalAndOtherProjections Enumeration Check {EL-P Reconciliation: EL-P Reconciliation Level 1} EL-P Reconciliation Level 2

411 CapitalAndOtherProjections Enumeration Check {EL-P Reconciliation: EL-P Reconciliation Level 2} EL-P Reconciliation Level 2

412 CapitalAndOtherProjections Enumeration Check {EL-P Reconciliation: Projection Period - Year} Projection Period - Year

413 CapitalAndOtherProjections Enumeration Check {EL-P Reconciliation: Scenario} Scenario

415 CapitalAndOtherProjections Enumeration Check {Impairments and Other Losses: Impairments and Other Losses Level 2} Impairments and Other Losses Level 2

416 CapitalAndOtherProjections Enumeration Check {Impairments and Other Losses: Projection Period - Year} Projection Period - Year

417 CapitalAndOtherProjections Enumeration Check {Impairments and Other Losses: Scenario} Scenario

418 CapitalAndOtherProjections Enumeration Check {Leverage: Projection Period - Year} Projection Period - Year

419 CapitalAndOtherProjections Enumeration Check {Leverage: Scenario} Scenario

421 CapitalAndOtherProjections Enumeration Check {Life Insurance Capital: Capital Resource / Requirement} Capital Resource / Requirements – Life Insurance 

423 CapitalAndOtherProjections Enumeration Check {Life Insurance Capital: Projection Period - Year} Projection Period - Year

424 CapitalAndOtherProjections Enumeration Check {Life Insurance Capital: Scenario} Scenario

426 CapitalAndOtherProjections Enumeration Check {Mortgage Arrears Repo and Sales: Asset Class} Retail Secured Asset Classes

429 CapitalAndOtherProjections Enumeration Check {Mortgage Arrears Repo and Sales: Country of Exposure} Countries

430 CapitalAndOtherProjections Enumeration Check {Mortgage Arrears Repo and Sales: Product Type} Product Types for Mortgages

431 CapitalAndOtherProjections Enumeration Check {Mortgage Arrears Repo and Sales: Projection Period - Year} Projection Period - Year

432 CapitalAndOtherProjections Enumeration Check {Mortgage Arrears Repo and Sales: Reporting Currency} Currency

433 CapitalAndOtherProjections Enumeration Check {Mortgage Arrears Repo and Sales: Scenario} Scenario

435 CapitalAndOtherProjections Enumeration Check {P&L and OCI Reconciliation: P&L and OCI Reconciliation Level 1} P&L and OCI Reconciliation Level 1

436 CapitalAndOtherProjections Enumeration Check {P&L and OCI Reconciliation: P&L and OCI Reconciliation Level 2} P&L and OCI Reconciliation Level 2

437 CapitalAndOtherProjections Enumeration Check {P&L and OCI Reconciliation: Projection Period - Year} Projection Period - Year

438 CapitalAndOtherProjections Enumeration Check {P&L and OCI Reconciliation: Scenario} Scenario

439 CapitalAndOtherProjections Enumeration Check {Pensions - Assets: Asset Class} Pension Asset Classes

440 CapitalAndOtherProjections Enumeration Check {Pensions - Assets: Projection Period - Year} Projection Period - Year

441 CapitalAndOtherProjections Enumeration Check {Pensions - Assets: Reporting Currency} Currency

442 CapitalAndOtherProjections Enumeration Check {Pensions - Assets: Scenario} Scenario

443 CapitalAndOtherProjections Enumeration Check {Pensions - Assets Recon: Asset Reconciliation Item} Asset Reconciliation Item

444 CapitalAndOtherProjections Enumeration Check {Pensions - Assets Recon: Projection Period - Year} Projection Period - Year

445 CapitalAndOtherProjections Enumeration Check {Pensions - Assets Recon: Reporting Currency} Currency

446 CapitalAndOtherProjections Enumeration Check {Pensions - Assets Recon: Scenario} Scenario

447 CapitalAndOtherProjections Enumeration Check {Pensions - Balance Sheet: Balance Sheet Header} Balance Sheet Header (Pensions)

448 CapitalAndOtherProjections Enumeration Check {Pensions - Balance Sheet: Projection Period - Year} Projection Period - Year

449 CapitalAndOtherProjections Enumeration Check {Pensions - Balance Sheet: Reporting Currency} Currency

450 CapitalAndOtherProjections Enumeration Check {Pensions - Balance Sheet: Scenario} Scenario

451 CapitalAndOtherProjections Enumeration Check {Pensions - Liabilities Recon: Liability Reconciliation Item} Liability Reconciliation Item

452 CapitalAndOtherProjections Enumeration Check {Pensions - Liabilities Recon: Projection Period - Year} Projection Period - Year

453 CapitalAndOtherProjections Enumeration Check {Pensions - Liabilities Recon: Reporting Currency} Currency

454 CapitalAndOtherProjections Enumeration Check {Pensions - Liabilities Recon: Scenario} Scenario

455 CapitalAndOtherProjections Enumeration Check {Pensions - Parameters: Accounting Parameter} Accounting Parameter

456 CapitalAndOtherProjections Enumeration Check {Pensions - Parameters: Projection Period - Year} Projection Period - Year

457 CapitalAndOtherProjections Enumeration Check {Pensions - Parameters: Scenario} Scenario

458 CapitalAndOtherProjections Enumeration Check {Pensions - Reg Balance Sheet: Projection Period - Year} Projection Period - Year

459 CapitalAndOtherProjections Enumeration Check {Pensions - Reg Balance Sheet: Regulatory Balance Sheet Item} Regulatory Balance Sheet Item

460 CapitalAndOtherProjections Enumeration Check {Pensions - Reg Balance Sheet: Reporting Currency} Currency

461 CapitalAndOtherProjections Enumeration Check {Pensions - Reg Balance Sheet: Scenario} Scenario

462 CapitalAndOtherProjections Enumeration Check {Pensions - Reg Balance Sheet: Tax Treatment} Tax Treatment

463 CapitalAndOtherProjections Enumeration Check {Risk Measures by Portfolio: Asset Class} Retail Secured Asset Classes , Retail Unsecured Asset Classes, Wholesale Asset Classes 

464 CapitalAndOtherProjections Enumeration Check {Risk Measures by Portfolio: Basel Approach} Basel Approach

467 CapitalAndOtherProjections Enumeration Check {Risk Measures by Portfolio: Default Status} Default Status

468 CapitalAndOtherProjections Enumeration Check {Risk Measures by Portfolio: Geography Of Exposure} http://unstats.un.org/unsd/methods/m49/m49regin.htm

470 CapitalAndOtherProjections Enumeration Check {Risk Measures by Portfolio: Projection Period - Year} Projection Period - Year

471 CapitalAndOtherProjections Enumeration Check

{Risk Measures by Portfolio: Reporting 

Currency} Currency

472 CapitalAndOtherProjections Enumeration Check {Risk Measures by Portfolio: Risk Type} Risk Types

473 CapitalAndOtherProjections Enumeration Check {Risk Measures by Portfolio: Scenario} Scenario

474 CapitalAndOtherProjections Enumeration Check {Risk Measures by Portfolio: Security (only relevant for Retail Excl Mortgage credit risk)} Securities

476 CapitalAndOtherProjections Enumeration Check {Stress Case Management Actions: Impact Type} Impact Types

477 CapitalAndOtherProjections Enumeration Check {Stress Case Management Actions: Impacted Item} Impacted Items

478 CapitalAndOtherProjections Enumeration Check {Stress Case Management Actions: Projection Period - Year} Projection Period - Year

479 CapitalAndOtherProjections Enumeration Check {Stress Case Management Actions: Scenario} Scenario

480 CapitalAndOtherProjections Enumeration Check {Structured Finance: Asset Class} Structured Finance Asset Classes

481 CapitalAndOtherProjections Enumeration Check {Structured Finance: Book Type} Book Type

482 CapitalAndOtherProjections Enumeration Check {Structured Finance: Projection Period - Year} Projection Period - Year

483 CapitalAndOtherProjections Enumeration Check {Structured Finance: Reporting Currency} SDM Refers to ISO 421

484 CapitalAndOtherProjections Enumeration Check {Structured Finance: Scenario} Scenario

485 CapitalAndOtherProjections Range Check 0 Inclusive {EL-P Reconciliation: Balance}

486 CapitalAndOtherProjections Range Check 0 Inclusive {Risk Measures by Portfolio: Drawn Balance}

487 CapitalAndOtherProjections Range Check 0 1 Inclusive A justification is expected for LGDs > 1.

{Risk Measures by Portfolio: EAD-Weighted LGD

(if applicable)}

488 CapitalAndOtherProjections Range Check 0.0003 1 Inclusive

{Risk Measures by Portfolio: EAD-Weighted PD

(if applicable)}

489 CapitalAndOtherProjections Range Check 0 Inclusive {Risk Measures by Portfolio: Expected Loss (Regulatory EL)}

490 CapitalAndOtherProjections Range Check 0 Inclusive {Risk Measures by Portfolio: Exposure for RWA}

491 CapitalAndOtherProjections Range Check 0 Inclusive {Risk Measures by Portfolio: Provisions Balance}

492 CapitalAndOtherProjections Range Check 0 Inclusive {Risk Measures by Portfolio: RWA}

493 CapitalAndOtherProjections Range Check 0 Inclusive {Structured Finance: Expected Loss (EL)}

494 CapitalAndOtherProjections Range Check 0 Inclusive {Structured Finance: Impairment Charge}

495 CapitalAndOtherProjections Range Check 0 Inclusive {Structured Finance: Regulatory Carry Value}

496 CapitalAndOtherProjections Range Check 0 Inclusive {Structured Finance: RWA}

497 CapitalAndOtherProjections Type Check decimal {ALM Balance Sheet: Accounting Balance}

502 CapitalAndOtherProjections Type Check string {ALM Balance Sheet: Commercial Entity}

503 CapitalAndOtherProjections Type Check decimal {ALM Balance Sheet: Gross New Volume}

509 CapitalAndOtherProjections Type Check decimal {ALM Balance Sheet: New Customer Rate}

517 CapitalAndOtherProjections Type Check decimal {ALM Balance Sheet: Total Customer Rate}

521 CapitalAndOtherProjections Type Check decimal {ALM Interest Rate: Swap Rate}

527 CapitalAndOtherProjections Type Check decimal {ALM Metrics: Value}

528 CapitalAndOtherProjections Type Check date

{Capital Instruments: Call Date 

(YYYYMMDD) - If applicable}

530 CapitalAndOtherProjections Type Check string {Capital Instruments: Instrument}

531 CapitalAndOtherProjections Type Check date {Capital Instruments: Issuance Date (YYYYMMDD)}

533 CapitalAndOtherProjections Type Check string {Capital Instruments: Issuer}

534 CapitalAndOtherProjections Type Check decimal

{Capital Instruments: Market Value 

(Reporting Currency)}

535 CapitalAndOtherProjections Type Check date

{Capital Instruments: Maturity Date 

(YYYYMMDD)}

536 CapitalAndOtherProjections Type Check decimal {Capital Instruments: Nominal Amount  (Issued Currency)}

537 CapitalAndOtherProjections Type Check decimal

{Capital Instruments: Nominal Amount (Reporting Currency)

}

538 CapitalAndOtherProjections Type Check decimal {Capital Instruments: Nominal amount as of Jan 1, 2015}

541 CapitalAndOtherProjections Type Check decimal

{Capital Instruments: Regulatory Value 

(Reporting Currency)}

542 CapitalAndOtherProjections Type Check string {Capital Instruments: Step-up features - if applicable}

546 CapitalAndOtherProjections Type Check decimal {Capital Requirements: RWA}

548 CapitalAndOtherProjections Type Check decimal {Capital Resources: Balance}

549 CapitalAndOtherProjections Type Check string {Capital Resources: Capital Resources Level 1}

550 CapitalAndOtherProjections Type Check string {Capital Resources: Capital Resources Level 2}

551 CapitalAndOtherProjections Type Check string {Capital Resources: Capital Resources Level 3}

554 CapitalAndOtherProjections Type Check decimal {Capital Results Summary: Balance}

558 CapitalAndOtherProjections Type Check string {Comments: Asset Class}

559 CapitalAndOtherProjections Type Check string {Comments: Business Unit}

560 CapitalAndOtherProjections Type Check string {Comments: Comment}

561 CapitalAndOtherProjections Type Check string {Comments: Commercial Entity}

562 CapitalAndOtherProjections Type Check string

{Comments: Context

(if applicable)}

563 CapitalAndOtherProjections Type Check string {Comments: Country of Exposure}

564 CapitalAndOtherProjections Type Check string {Comments: Product Type}

565 CapitalAndOtherProjections Type Check string {Comments: Projection Period - Year}

566 CapitalAndOtherProjections Type Check string {Comments: Reporting Currency}

567 CapitalAndOtherProjections Type Check string {Comments: Risk Type}

568 CapitalAndOtherProjections Type Check string {Comments: Rule ID}

569 CapitalAndOtherProjections Type Check string {Comments: Scenario}

570 CapitalAndOtherProjections Type Check string {Comments: Security (only relevant for Retail Excl Mortgage credit risk)}

571 CapitalAndOtherProjections Type Check string {Comments: Sub Business Unit (if applicable)}

572 CapitalAndOtherProjections Type Check decimal {EL-P Reconciliation: Balance}

577 CapitalAndOtherProjections Type Check decimal {General Insurance Capital: Balance}

579 CapitalAndOtherProjections Type Check string {General Insurance Capital: Capital Resource / Requirement} Capital Resource / Requirements – General Insurance 

581 CapitalAndOtherProjections Type Check string {General Insurance Capital: Projection Period - Year} Projection Period - Year

582 CapitalAndOtherProjections Type Check string {General Insurance Capital: Scenario} Scenario

584 CapitalAndOtherProjections Type Check decimal {Impairments and Other Losses: Impairment Charge / Losses}

589 CapitalAndOtherProjections Type Check decimal {Leverage: Balance}

590 CapitalAndOtherProjections Type Check string {Leverage: Leverage Item}

593 CapitalAndOtherProjections Type Check decimal {Life Insurance Capital: Balance}

594 CapitalAndOtherProjections Type Check string {Life Insurance Capital: Business Unit}

596 CapitalAndOtherProjections Type Check string {Life Insurance Capital: Commercial Entity}

599 CapitalAndOtherProjections Type Check string {Life Insurance Capital: Sub Business Unit (if applicable)}

601 CapitalAndOtherProjections Type Check decimal

{Mortgage Arrears Repo and Sales: Average Recovery Rate (Realised Sale Price as % of Market Valuation)

}

602 CapitalAndOtherProjections Type Check decimal {Mortgage Arrears Repo and Sales: Balance of Delinquent Loans (loans > 6 MIA)}

603 CapitalAndOtherProjections Type Check decimal {Mortgage Arrears Repo and Sales: Balance of New Delinquent Loans (loans that became > 6 MIA in period)}

604 CapitalAndOtherProjections Type Check decimal

{Mortgage Arrears Repo and Sales: Balance of New Reposessions 

(in period)}

605 CapitalAndOtherProjections Type Check decimal {Mortgage Arrears Repo and Sales: Balance of Properties in Possession}

606 CapitalAndOtherProjections Type Check string {Mortgage Arrears Repo and Sales: Business Unit}

607 CapitalAndOtherProjections Type Check string {Mortgage Arrears Repo and Sales: Commercial Entity}

609 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: New Lending Excl Remortgages}

610 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: New Lending Incl Remortgages}

611 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: Number of Delinquent Loans (loans > 6 MIA)}

612 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: Number of Loans greater than 3 MIA}

613 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: Number of New Delinquent Loans (loans that became > 6 MIA in period)}

614 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: Number of Properties in Possession}

616 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: Number of Property Sales (in period)}

617 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: Number of Repossessions (in period)}

622 CapitalAndOtherProjections Type Check string {Mortgage Arrears Repo and Sales: Sub Business Unit (if applicable)}

623 CapitalAndOtherProjections Type Check integer {Mortgage Arrears Repo and Sales: Total Number of Outstanding Loans}

624 CapitalAndOtherProjections Type Check decimal {Mortgage Arrears Repo and Sales: Total Realised Sale Value (in period)}

626 CapitalAndOtherProjections Type Check decimal {P&L and OCI Reconciliation: Balance}

632 CapitalAndOtherProjections Type Check decimal {Pensions - Assets: Asset Value}

633 CapitalAndOtherProjections Type Check string {Pensions - Assets: Pension Scheme}

637 CapitalAndOtherProjections Type Check decimal {Pensions - Assets Recon: Asset Reconciliation Amount}

639 CapitalAndOtherProjections Type Check string {Pensions - Assets Recon: Pension Scheme}

643 CapitalAndOtherProjections Type Check decimal {Pensions - Balance Sheet: Balance Sheet Amount}

645 CapitalAndOtherProjections Type Check string {Pensions - Balance Sheet: Pension Scheme}

649 CapitalAndOtherProjections Type Check decimal {Pensions - Liabilities Recon: Liability Reconciliation Amount}

651 CapitalAndOtherProjections Type Check string {Pensions - Liabilities Recon: Pension Scheme}

656 CapitalAndOtherProjections Type Check decimal {Pensions - Parameters: Accounting Parameter Value}

657 CapitalAndOtherProjections Type Check string {Pensions - Parameters: Pension Scheme}

660 CapitalAndOtherProjections Type Check string {Pensions - Reg Balance Sheet: Pension Scheme}

662 CapitalAndOtherProjections Type Check decimal {Pensions - Reg Balance Sheet: Regulatory Balance Sheet Amount}

669 CapitalAndOtherProjections Type Check string {Risk Measures by Portfolio: Business Unit}

670 CapitalAndOtherProjections Type Check string {Risk Measures by Portfolio: Commercial Entity}

672 CapitalAndOtherProjections Type Check decimal {Risk Measures by Portfolio: Drawn Balance}

673 CapitalAndOtherProjections Type Check decimal

{Risk Measures by Portfolio: EAD-Weighted LGD

(if applicable)}

674 CapitalAndOtherProjections Type Check decimal

{Risk Measures by Portfolio: EAD-Weighted PD

(if applicable)}

675 CapitalAndOtherProjections Type Check decimal {Risk Measures by Portfolio: Expected Loss (Regulatory EL)}

676 CapitalAndOtherProjections Type Check decimal {Risk Measures by Portfolio: Exposure for RWA}

678 CapitalAndOtherProjections Type Check decimal

{Risk Measures by Portfolio: Impairment Charge 

(Profit & Loss) }

679 CapitalAndOtherProjections Type Check decimal {Risk Measures by Portfolio: Loss at Write-Off}

682 CapitalAndOtherProjections Type Check decimal {Risk Measures by Portfolio: Provisions Balance}

685 CapitalAndOtherProjections Type Check decimal {Risk Measures by Portfolio: RWA}

688 CapitalAndOtherProjections Type Check string {Risk Measures by Portfolio: Sub Business Unit (if applicable)}

689 CapitalAndOtherProjections Type Check decimal {Stress Case Management Actions: Impact Amount}

692 CapitalAndOtherProjections Type Check string {Stress Case Management Actions: Mgmt Action Desc}

693 CapitalAndOtherProjections Type Check integer {Stress Case Management Actions: Mgmt Action No}

696 CapitalAndOtherProjections Type Check decimal {Structured Finance: AFS Reserve Balance}

699 CapitalAndOtherProjections Type Check decimal {Structured Finance: Expected Loss (EL)}

700 CapitalAndOtherProjections Type Check decimal {Structured Finance: Impairment Charge}

701 CapitalAndOtherProjections Type Check string {Structured Finance: ISIN Code}

702 CapitalAndOtherProjections Type Check decimal {Structured Finance: Market Value Movements}

704 CapitalAndOtherProjections Type Check decimal {Structured Finance: Regulatory Carry Value}

706 CapitalAndOtherProjections Type Check decimal {Structured Finance: RWA}

708 CapitalAndOtherProjections Type Check string {Structured Finance: Unique Id (Ref to Historical Submission)}

1156 OperationalRisk Duplicate Check Unique IDs may not be duplicated {Operational Loss Details: Unique ID}

1157 OperationalRisk Enumeration Check {Operational Loss Details: Country Where Loss Occurred} Country

1158 OperationalRisk Enumeration Check {Operational Loss Details: Event Type L1} Event Type L1

1159 OperationalRisk Enumeration Check {Operational Loss Details: Event Type L2} Event Type L2

1160 OperationalRisk Enumeration Check {Operational Loss Details: Regulatory Business Line} Regulatory Business Line

1161 OperationalRisk Range Check 1 Inclusive {Operational Loss Details: Number of Events}

1162 OperationalRisk Type Check string {Operational Loss Details: Country Where Loss Occurred}

1163 OperationalRisk Type Check date {Operational Loss Details: Date Logged}

1164 OperationalRisk Type Check date {Operational Loss Details: Date of Financial Impact}

1165 OperationalRisk Type Check date {Operational Loss Details: Date of Occurrence}

1166 OperationalRisk Type Check string {Operational Loss Details: Event Description}

1167 OperationalRisk Type Check string {Operational Loss Details: Event Type L1}

1168 OperationalRisk Type Check string {Operational Loss Details: Event Type L2}

1169 OperationalRisk Type Check decimal {Operational Loss Details: Gross Operational Loss}

1170 OperationalRisk Type Check decimal {Operational Loss Details: Gross Operational Loss Net of Direct Recoveries}

1171 OperationalRisk Type Check string {Operational Loss Details: Legal Entity}

1172 OperationalRisk Type Check integer {Operational Loss Details: Number of Events}

1173 OperationalRisk Type Check string {Operational Loss Details: Regulatory Business Line}

1174 OperationalRisk Type Check string {Operational Loss Details: Unique ID}

1175 OperationalRisk Type Check string

{Top Operational Risks: Emerging Operational Risk

(Top Five)}

1176 OperationalRisk Type Check string

{Top Operational Risks: Operational Risk Scenario

(Top Five)}

1177 OperationalRisk Type Check string

{Top Operational Risks: Operational Risk

(Top Ten)}

1178 OperationalRisk Type Check integer {Top Operational Risks: Rank}

1179 RetailExcludingMortgage Credit Enumeration Check The dimensions Asset Class and Product Type are related to each other as populated in the SDM. This constraint should be maintained while populating the template. {RWA: Asset Class,Product Type}

1180 RetailExcludingMortgage Credit Business Rule When Basel Approach is  “A-IRB” OR "F-IRB" OR "R-IRB", EAD Weighted PD, EAD Weighted LGD, and EL should not be  i.e. left blank.  {RWA: Basel Approach,EAD-Weighted PD (if applicable),EAD-Weighted LGD (if applicable),Expected Loss (if applicable)}

1181 RetailExcludingMortgage Credit Business Rule When Basel Approach = “Standardised”, EAD Weighted PD, EAD Weighted LGD, and EL should be  i.e. left blank.  {RWA: Basel Approach,EAD-Weighted PD (if applicable),EAD-Weighted LGD (if applicable),Expected Loss (if applicable)}

1182 RetailExcludingMortgage Credit Business Rule When Basel Approach is  “IRB Slotting" EL should not be  i.e. left blank. EAD Weighted PD and EAD Weighed LGD should be  i.e. left blank. {RWA: Basel Approach,EAD-Weighted PD (if applicable),EAD-Weighted LGD (if applicable),Expected Loss (if applicable)}

1183 RetailExcludingMortgage Credit Business Rule 1%

For each FDSF portfolio (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type and Security), Drawn Balance in RWA template should be equal to the Drawn Balance in :   a. Trended Arrears for Historical  Period corresponding to the "Reporting Date" and (Current) Arrears Band by 

MIA not equal to "Closed" or "Written Off" b. Trended Other for Historical Period corresonding to the "Reporting Date" for the same portfolios. Exceptions to be raised outside of a tolerance threshold of 1%.

{RWA: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security 

(if applicable),Drawn Balance},{Trended Arrears: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if 

applicable),Historical Period - Year,Historical Period - Month,(Current) Arrears Band by MIA,Drawn Balance}

1184 RetailExcludingMortgage Credit Business Rule 1%

For each FDSF portfolio (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type and Security), Drawn Balance in RWA template should be equal to the Drawn Balance in :   a. Trended Arrears for Historical  Period corresponding to the "Reporting Date" and (Current) Arrears Band by 

MIA not equal to "Closed" or "Written Off" b. Trended Other for Historical Period corresonding to the "Reporting Date" for the same portfolios. Exceptions to be raised outside of a tolerance threshold of 1%.

{RWA: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security 

(if applicable),Drawn Balance},{Trended Other: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security 

(if applicable),Year,Month,Drawn Balance}

1185 RetailExcludingMortgage Credit Business Rule 1% When Basel Approach is "A-IRB" OR "R-IRB" OR "F-IRB" OR "IRB Slotting", Exposure for RWA should be >= Drawn Balance. Exceptions to be raised outside of a tolerance threshold of 1%. {RWA: Exposure for RWA,Drawn Balance}

1186 RetailExcludingMortgage Credit Business Rule When Product Type = "Credit Card" OR "Overdraft", Security should be  i.e. left blank.

{RWA: Product Type,Security 

(if applicable)}

1187 RetailExcludingMortgage Credit Enumeration Check The dimensions Asset Class and Product Type are related to each other as populated in the SDM. This constraint should be maintained while populating the template. {Trended Arrears: Asset Class,Product Type}

1188 RetailExcludingMortgage Credit Business Rule

The following data submission templates (Trended Arrears, Trended Delinquency, Trended Other and RWA) should contain the same set of unique combinations of FDSF portfolio dimensions. Retail Excl Mortgage portfolio dimensions are Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, 

Product Type and Security (where applicable). 

{Trended Arrears: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if applicable)},{Trended Delinquency: 

Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if applicable)}

1189 RetailExcludingMortgage Credit Business Rule

The following data submission templates (Trended Arrears, Trended Delinquency, Trended Other and RWA) should contain the same set of unique combinations of FDSF portfolio dimensions. Retail Excl Mortgage portfolio dimensions are Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, 

Product Type and Security (where applicable). 

{Trended Arrears: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if applicable)},{Trended Other: Commercial 

Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security 

(if applicable)}

1190 RetailExcludingMortgage Credit Business Rule

The following data submission templates (Trended Arrears, Trended Delinquency, Trended Other and RWA) should contain the same set of unique combinations of FDSF portfolio dimensions. Retail Excl Mortgage portfolio dimensions are Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, 

Product Type and Security (where applicable). 

{RWA: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security 

(if applicable)},{Trended Arrears: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if applicable)}

1191 RetailExcludingMortgage Credit Business Rule For each unique combination of FDSF portfolio, and Month/Year dimensions, there must exist only one line of each possible combination of "(Previous) Arrears Band by MIA" and "(Current) Arrears Band by MIA"

{Trended Arrears: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Historical Period - Month,Historical Period - 

Year,(Previous) Arrears Band by MIA,(Current) Arrears Band by MIA}

1192 RetailExcludingMortgage Credit Business Rule When Product Type = "Credit Card" OR "Overdraft", Security should be  i.e. left blank. {Trended Arrears: Product Type,Security (if applicable)}

1193 RetailExcludingMortgage Credit Enumeration Check The dimensions Asset Class and Product Type are related to each other as populated in the SDM. This constraint should be maintained while populating the template. {Trended Collective Provisions: Asset Class,Product Type}

1201 RetailExcludingMortgage Credit Enumeration Check The dimensions Asset Class and Product Type are related to each other as populated in the SDM. This constraint should be maintained while populating the template. {Trended Other: Asset Class,Product Type}

1202 RetailExcludingMortgage Credit Business Rule When Product Type = "Credit Card" OR "Overdraft", Security should be  i.e. left blank.

{Trended Other: Product Type,Security 

(if applicable)}

1203 RetailExcludingMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Security, Basel Approach, Credit Rating Scale Name, Credit Rating) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each 

unique combination of these drop downs.  

{RWA: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if applicable), Basel Approach, Credit Rating Scale 

Name, Credit Rating}

1204 RetailExcludingMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Security, Historical Period - Month, Historical Period - Year, (Previous) Arrears Band by MIA, (Current) Arrears Band by MIA) where relevant should be uniquely populated in the template 

i.e. there should not be multiple rows of data for each unique combination of these drop downs.  

{Trended Arrears: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if applicable),Historical Period - Month, 

Historical Period - Year, (Previous) Arrears Band by MIA, (Current) Arrears Band by MIA}

1205 RetailExcludingMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Security, Historical Period - Month, Historical Period - Year) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique 

combination of these drop downs.  

{Trended Collective Provisions: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if applicable), Historical 

Period - Month, Historical Period - Year}

1207 RetailExcludingMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Security, Historical Period - Month, Historical Period - Year) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique 

combination of these drop downs.  

{Trended Other: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Security (if applicable), Historical Period - Month, 

Historical Period - Year}

1208 RetailExcludingMortgage Credit Enumeration Check {RWA: Asset Class} Retail Unsecured Asset Classes

1209 RetailExcludingMortgage Credit Enumeration Check {RWA: Basel Approach} Basel Approach

1213 RetailExcludingMortgage Credit Enumeration Check {RWA: Country of Exposure} Countries

1214 RetailExcludingMortgage Credit Enumeration Check {RWA: Product Type}

Product Types for Retail non-mortgage, non-SME,

Product Types for Retail SME

1215 RetailExcludingMortgage Credit Enumeration Check {RWA: Reporting Currency} Currency

1216 RetailExcludingMortgage Credit Enumeration Check

{RWA: Security 

(if applicable)} Securities

1218 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: (Current) Arrears Band by MIA} Arrears Bands by MIA for Retail Unsecured

1219 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: (Previous) Arrears Band by MIA} Arrears Bands by MIA for Retail Unsecured

1220 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: Asset Class} Retail Unsecured Asset Classes

1224 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: Country of Exposure} Countries

1225 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: Historical Period - Month} Historical Period - Month

1226 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: Historical Period - Year} Historical Period - Year

1227 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: Product Type}

Product Types for Retail non-mortgage, non-SME,

Product Types for Retail SME

1228 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: Reporting Currency} Currency

1229 RetailExcludingMortgage Credit Enumeration Check {Trended Arrears: Security (if applicable)} Securities

1231 RetailExcludingMortgage Credit Enumeration Check {Trended Collective Provisions: Asset Class} Retail Unsecured Asset Classes

1235 RetailExcludingMortgage Credit Enumeration Check {Trended Collective Provisions: Country of Exposure} Countries

1236 RetailExcludingMortgage Credit Enumeration Check {Trended Collective Provisions: Month} Historical Period - Month

1237 RetailExcludingMortgage Credit Enumeration Check {Trended Collective Provisions: Product Type}

Product Types for Retail non-mortgage, non-SME,

Product Types for Retail SME

1238 RetailExcludingMortgage Credit Enumeration Check {Trended Collective Provisions: Reporting Currency} Currency

1239 RetailExcludingMortgage Credit Enumeration Check {Trended Collective Provisions: Security (if applicable)} Securities

1241 RetailExcludingMortgage Credit Enumeration Check {Trended Collective Provisions: Year} Historical Period - Year

1254 RetailExcludingMortgage Credit Enumeration Check {Trended Other: Asset Class} Retail Unsecured Asset Classes

1258 RetailExcludingMortgage Credit Enumeration Check {Trended Other: Country of Exposure} Countries

1259 RetailExcludingMortgage Credit Enumeration Check {Trended Other: Month} Historical Period - Month

1260 RetailExcludingMortgage Credit Enumeration Check {Trended Other: Product Type}

Product Types for Retail non-mortgage, non-SME,

Product Types for Retail SME

1261 RetailExcludingMortgage Credit Enumeration Check {Trended Other: Reporting Currency} Currency

1262 RetailExcludingMortgage Credit Enumeration Check

{Trended Other: Security 

(if applicable)} Securities

1264 RetailExcludingMortgage Credit Enumeration Check {Trended Other: Year} Historical Period - Year

1265 RetailExcludingMortgage Credit Range Check 0 Exclusive {RWA: Drawn Balance}

1266 RetailExcludingMortgage Credit Range Check 0 1 Inclusive A justification is expected for LGDs > 1. {RWA: EAD-Weighted LGD (if applicable)}

1267 RetailExcludingMortgage Credit Range Check 0.0003 1 Inclusive {RWA: EAD-Weighted PD (if applicable)}

1268 RetailExcludingMortgage Credit Range Check 0 Exclusive {RWA: Expected Loss (if applicable)}

1269 RetailExcludingMortgage Credit Range Check 0 Inclusive {RWA: Exposure for RWA}

1270 RetailExcludingMortgage Credit Range Check 0 Inclusive {RWA: RWA}

1271 RetailExcludingMortgage Credit Range Check 0 Exclusive {Trended Arrears: Drawn Balance}

1272 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Collective Provisions: Collective Provisions (excluding IBNR / management overlay)}

1273 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Collective Provisions: Collective Provisions (only IBNR / management overlay)}

1275 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Other: Balance in Arrears}

1276 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Other: Balance Up-to-Date}

1277 RetailExcludingMortgage Credit Range Check 0 Exclusive {Trended Other: Drawn Balance}

1278 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Other: Individual Provisions (Fraud)}

1279 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Other: Individual Provisions (Non Fraud)}

1280 RetailExcludingMortgage Credit Range Check 0 1 Inclusive {Trended Other: New Business Average PD}

1281 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Other: Provision on Balances in Arrears}

1282 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Other: Provision on Balances in Recovery}

1283 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Other: Provision on Up-to-Date Balances}

1284 RetailExcludingMortgage Credit Range Check 0 Inclusive {Trended Other: Undrawn Balance}

1285 RetailExcludingMortgage Credit Type Check string {Comments: Asset Class}

1286 RetailExcludingMortgage Credit Type Check string {Comments: Business Unit}

1287 RetailExcludingMortgage Credit Type Check string {Comments: Comment}

1288 RetailExcludingMortgage Credit Type Check string {Comments: Commercial Entity}

1289 RetailExcludingMortgage Credit Type Check string {Comments: Context}

1290 RetailExcludingMortgage Credit Type Check string {Comments: Country of Exposure}

1291 RetailExcludingMortgage Credit Type Check string {Comments: Product Type}

1292 RetailExcludingMortgage Credit Type Check string {Comments: Quarter/Month}

1293 RetailExcludingMortgage Credit Type Check string {Comments: Reporting Currency}

1294 RetailExcludingMortgage Credit Type Check string {Comments: Rule ID}

1295 RetailExcludingMortgage Credit Type Check string {Comments: Security}

1296 RetailExcludingMortgage Credit Type Check string {Comments: Sub Business Unit (if applicable)}

1297 RetailExcludingMortgage Credit Type Check string {Comments: Year}

1300 RetailExcludingMortgage Credit Type Check string {RWA: Business Unit}

1301 RetailExcludingMortgage Credit Type Check string {RWA: Commercial Entity}

1303 RetailExcludingMortgage Credit Type Check string {RWA: Credit Rating}

1304 RetailExcludingMortgage Credit Type Check string {RWA: Credit Rating Scale Name}

1305 RetailExcludingMortgage Credit Type Check decimal {RWA: Drawn Balance}

1306 RetailExcludingMortgage Credit Type Check decimal {RWA: EAD-Weighted LGD (if applicable)}

1307 RetailExcludingMortgage Credit Type Check decimal {RWA: EAD-Weighted PD (if applicable)}

1308 RetailExcludingMortgage Credit Type Check decimal {RWA: Expected Loss (if applicable)}

1309 RetailExcludingMortgage Credit Type Check decimal {RWA: Exposure for RWA}

1312 RetailExcludingMortgage Credit Type Check decimal {RWA: RWA}

1314 RetailExcludingMortgage Credit Type Check string {RWA: Sub Business Unit (if applicable)}

1318 RetailExcludingMortgage Credit Type Check string {Trended Arrears: Business Unit}

1319 RetailExcludingMortgage Credit Type Check string {Trended Arrears: Commercial Entity}

1321 RetailExcludingMortgage Credit Type Check decimal {Trended Arrears: Drawn Balance}

1327 RetailExcludingMortgage Credit Type Check string {Trended Arrears: Sub Business Unit (if applicable)}

1329 RetailExcludingMortgage Credit Type Check string {Trended Collective Provisions: Business Unit}

1330 RetailExcludingMortgage Credit Type Check decimal {Trended Collective Provisions: Collective Provisions (excluding IBNR / management overlay)}

1331 RetailExcludingMortgage Credit Type Check decimal {Trended Collective Provisions: Collective Provisions (only IBNR / management overlay)}

1332 RetailExcludingMortgage Credit Type Check string {Trended Collective Provisions: Commercial Entity}

1338 RetailExcludingMortgage Credit Type Check string {Trended Collective Provisions: Sub Business Unit (if applicable)}

1353 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Balance in Arrears}

1354 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Balance Up-to-Date}

1355 RetailExcludingMortgage Credit Type Check string {Trended Other: Business Unit}

1356 RetailExcludingMortgage Credit Type Check string {Trended Other: Commercial Entity}

1358 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Drawn Balance}

1359 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Impairment Charge}

1360 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Individual Provisions (Fraud)}

1361 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Individual Provisions (Non Fraud)}

1362 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Loss at Write Off}

1364 RetailExcludingMortgage Credit Type Check decimal {Trended Other: New Business Average PD}

1366 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Provision on Balances in Arrears}

1367 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Provision on Balances in Recovery}

1368 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Provision on Up-to-Date Balances}

1371 RetailExcludingMortgage Credit Type Check string {Trended Other: Sub Business Unit (if applicable)}

1372 RetailExcludingMortgage Credit Type Check decimal {Trended Other: Undrawn Balance}

1374 RetailMortgage Credit Business Rule

For each unique combination of FDSF portfolio, Arrears Period Quarter and Arrears Period Year dimensions, the "Number of New Delinquent Loans (loans that became > 6 MIA in period)" in the Arrears tab must be >= to the total "Number of Repossessions" originating from the same Arrears Period Quarter and Arrears Period Year in the 

Repossessions tab. {Arrears: Number of Delinquent Loans (loans > 6 MIA)},{Repossessions: Number of Repossessions due to Arrears}

1375 RetailMortgage Credit Business Rule For each unique combination of FDSF portfolio, Historical Period - Quarter and Year dimensions, Number of Delinquent Loans (loans > 6 MIA) >= Number of New Delinquent Loans (loans that became > 6 MIA in period) {Arrears: Number of New Delinquent Loans (loans that became > 6 MIA in period),Number of Delinquent Loans (loans > 6 MIA)}

1376 RetailMortgage Credit Business Rule When Additional Segmentation = “All mortgages”, Indexed LTV Band should not be  i.e. left blank.   {LTV-Arrears MIA: Additional Segmentation,Indexed LTV Band}

1377 RetailMortgage Credit Enumeration Check The dimensions Asset Class, Product Type and Sub Product Type are related to each other as populated in the SDM. These constraints should be maintained while populating the template. {LTV-Arrears MIA: Asset Class,Product Type,Sub Product Type}

1395 RetailMortgage Credit Enumeration Check When Product Type =  a. “Buy-To-Let (BTL)”, Additional Segmentation should be either “All mortgages” or “LPA Rent Receiver” b. “Mainstream” OR “Self Certified” OR “Sub-Prime” OR “Other”, Additional Segmentation should be either “All mortgages” OR “Shared ownership” OR “Shared equity” {LTV-Arrears MIA: Product Type,Additional Segmentation}

1396 RetailMortgage Credit Business Rule When Additional Segmentation = “All mortgages”, Indexed LTV Band should not be  i.e. left blank.   {LTV-Arrears PIA: Additional Segmentation,Indexed LTV Band}

1397 RetailMortgage Credit Enumeration Check The dimensions Asset Class, Product Type and Sub Product Type are related to each other as populated in the SDM. These constraints should be maintained while populating the template. {LTV-Arrears PIA: Asset Class,Product Type,Sub Product Type}

1398 RetailMortgage Credit Business Rule For each unique combination of FDSF portfolio, and Sub Product Type dimensions, there must exist an Additional Segmentation dimension of “All mortgages” {LTV-Arrears PIA: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Sub Product Type,Additional Segmentation}

1400 RetailMortgage Credit Enumeration Check When Product Type =  a. “Buy-To-Let (BTL)”, Additional Segmentation should be either “All mortgages” or “LPA Rent Receiver” b. “Mainstream” OR “Self Certified” OR “Sub-Prime” OR “Other”, Additional Segmentation should be either “All mortgages” OR “Shared ownership” OR “Shared equity” {LTV-Arrears PIA: Product Type,Additional Segmentation}

1401 RetailMortgage Credit Business Rule When Additional Segmentation = “All mortgages”, Indexed LTV Band should not be  i.e. left blank.   {LTV-Repayment: Additional Segmentation,Indexed LTV Band}

1402 RetailMortgage Credit Enumeration Check The dimensions Asset Class, Product Type and Sub Product Type are related to each other as populated in the SDM. These constraints should be maintained while populating the template. {LTV-Repayment: Asset Class,Product Type,Sub Product Type}

1404 RetailMortgage Credit Business Rule 1% Committed Limit should be >= Drawn Balance. Exceptions to be raised outside of a tolerance threshold of 1%. {LTV-repayment: Committed Limit,Drawn Balance}

1405 RetailMortgage Credit Enumeration Check When Product Type =  a. “Buy-To-Let (BTL)”, Additional Segmentation should be either “All mortgages” or “LPA Rent Receiver” b. “Mainstream” OR “Self Certified” OR “Sub-Prime” OR “Other”, Additional Segmentation should be either “All mortgages” OR “Shared ownership” OR “Shared equity” {LTV-Repayment: Product Type,Additional Segmentation}

1406 RetailMortgage Credit Business Rule

For each unique combination of an FDSF portfolio, Repossession Period Quarter and Year dimensions, the "Number of Repossessions due to Arrears" in the Repossessions template must be less than or equal to the sum of the "Number of Repossessions (in period)" for the same FDSF portfolio, Historical Period Months (corresponding to the 

Repossession Period Quarter) and Year in the Trended Other template.

{Repossessions: Number of Repossessions due to Arrears},{Trended Other: Number of Repossessions 

(in period)}

1407 RetailMortgage Credit Business Rule When Basel Approach is “A-IRB” OR "F-IRB" OR "R-IRB", EAD Weighted PD, EAD Weighted LGD, and EL should not be  i.e. left blank.  {RWA: Basel Approach,EAD-Weighted PD (if applicable),EAD-Weighted LGD (if applicable),Expected Loss (if applicable)}

1408 RetailMortgage Credit Business Rule When Basel Approach = “Standardised”, EAD Weighted PD, EAD Weighted LGD, and EL should be  i.e. left blank.  {RWA: Basel Approach,EAD-Weighted PD (if applicable),EAD-Weighted LGD (if applicable),Expected Loss (if applicable)}

1409 RetailMortgage Credit Business Rule When Basel Approach is  “IRB Slotting" EL should not be  i.e. left blank. EAD Weighted PD and EAD Weighed LGD should be  i.e. left blank. {RWA: Basel Approach,EAD-Weighted PD (if applicable),EAD-Weighted LGD (if applicable),Expected Loss (if applicable)}

1410 RetailMortgage Credit Business Rule When Basel Approach is "A-IRB" OR "R-IRB" OR "F-IRB" OR "IRB Slotting", Exposure for RWA should be >= Drawn Balance. Exceptions to be raised outside of a tolerance threshold of 1%. {RWA: Exposure for RWA,Drawn Balance}

1418 RetailMortgage Credit Enumeration Check The dimensions Asset Class, Product Type and Sub Product Type are related to each other as populated in the SDM. These constraints should be maintained while populating the template. {Vintage Analysis: Asset Class,Product Type,Sub Product Type}

1420 RetailMortgage Credit Business Rule 1%

For each unique combination of FDSF portfolio, Sub Product Type, and Vintage dimensions,  a. Drawn Balance for "Arrears Band Mixed" = "Total" should be >= Drawn Balance for "Arrears Band Mixed" = ">=1.5%(including Possessions)" b. Drawn Balance for "Arrears Band Mixed" = "Total" should be >= Drawn Balance for "Arrears Band Mixed" = 

">=3m(including Possessions)" Exceptions to be raised outside of a tolerance threshold of 1%. {Vintage Analysis: Drawn Balance,Arrears Band Mixed (provide a balance for each grouping)}

1421 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Historical Period - Quarter and Year) where relevant should be uniquely populated in the template  i.e. there should not be multiple rows of data for each unique combination of these 

drop downs. {Arrears: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Year,Quarter}

1422 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Sub Product Type, Additional Segmentation, Indexed LTV Band, Arrears Band by MIA) where relevant should be uniquely populated in the template i.e. there should not be multiple rows 

of data for each unique combination of these drop downs.  

{LTV-Arrears MIA: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type, Sub Product Type, Indexed LTV Band,Additional 

Segmentation,Arrears Band by MIA}

1423 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Sub Product Type, Additional Segmentation, Indexed LTV Band, Arrears Band by PIA) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of 

data for each unique combination of these drop downs.  

{LTV-Arrears PIA: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Sub Product Type. Indexed LTV Band,Additional 

Segmentation,Arrears Band by PIA}

1424 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Sub Product Type, Payment Type, Additional Segmentation, and Indexed LTV Band) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of 

data for each unique combination of these drop downs.  

{LTV-Repayment: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type, Sub Product Type,Indexed LTV Band,Additional 

Segmentation,Payment Type}

1425 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Arrears Period - Quarter and Year, Repossession Period - Quarter and Year) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for 

each unique combination of these drop downs.  {Repossessions: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Year,Quarter}

1426 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Basel Approach, Credit Rating Scale Name, Credit Rating) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique 

combination of these drop downs.  {RWA: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type, Basel Approach, Credit Rating Scale Name, Credit Rating}

1427 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Repossession Period - Quarter and Year, Sale Period - Quarter and Year) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for 

each unique combination of these drop downs.  {Sales: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Year,Quarter,Yr,Qtr}

1428 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Historical Period - Month and Year, Previous Arrears Band by MIA, Current Arrears Band by MIA) where relevant should be uniquely populated in the template i.e. there should not be 

multiple rows of data for each unique combination of these drop downs.  

{Trended Arrears: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Year,Month,(Previous) Arrears Band by 

MIA,(Current) Arrears Band by MIA}

1429 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Historical Period - Month and Year) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop 

downs.  {Trended Collective Provisions: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Year,Month}

1431 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Historical Period - Month and Year) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop 

downs.  {Trended Other: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Year,Month}

1432 RetailMortgage Credit Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Sub Product Type, Vintage, and Arrears Band Mixed) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique 

combination of these drop downs.  

{Vintage Analysis: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Reporting Currency,Asset Class,Product Type,Sub Product Type,Vintage,Arrears Band Mixed 

(provide a balance for each grouping)}

1433 RetailMortgage Credit Enumeration Check {Arrears: Asset Class} Retail Secured Asset Classes

1437 RetailMortgage Credit Enumeration Check {Arrears: Country of Exposure} Countries

1438 RetailMortgage Credit Enumeration Check {Arrears: Product Type} Product Types for Mortgages

1439 RetailMortgage Credit Enumeration Check {Arrears: Quarter} Historical Period - Quarter

1440 RetailMortgage Credit Enumeration Check {Arrears: Reporting Currency} Currency

1442 RetailMortgage Credit Enumeration Check {Arrears: Year} Historical Period - Year

1443 RetailMortgage Credit Enumeration Check {LTV-Arrears MIA: Additional Segmentation} Additional Segmentation

1444 RetailMortgage Credit Enumeration Check {LTV-Arrears MIA: Arrears Band by MIA} Arrears Band by MIA for Retail Secured

1445 RetailMortgage Credit Enumeration Check {LTV-Arrears MIA: Asset Class} Retail Secured Asset Classes



1449 RetailMortgage Credit Enumeration Check {LTV-Arrears MIA: Country of Exposure} Countries

1450 RetailMortgage Credit Enumeration Check {LTV-Arrears MIA: Indexed LTV Band} LTV Bands for Retail Secured

1451 RetailMortgage Credit Enumeration Check {LTV-Arrears MIA: Product Type} Product Types for Mortgages

1452 RetailMortgage Credit Enumeration Check {LTV-Arrears MIA: Reporting Currency} Currency

1454 RetailMortgage Credit Enumeration Check {LTV-Arrears MIA: Sub Product Type} Sub-Product Types for Mortgages

1455 RetailMortgage Credit Enumeration Check {LTV-Arrears PIA: Additional Segmentation} Additional Segmentation

1456 RetailMortgage Credit Enumeration Check {LTV-Arrears PIA: Arrears Band by PIA} Arrears Band by PIA

1457 RetailMortgage Credit Enumeration Check {LTV-Arrears PIA: Asset Class} Retail Secured Asset Classes

1461 RetailMortgage Credit Enumeration Check {LTV-Arrears PIA: Country of Exposure} Countries

1462 RetailMortgage Credit Enumeration Check {LTV-Arrears PIA: Indexed LTV Band} LTV Bands for Retail Secured

1463 RetailMortgage Credit Enumeration Check {LTV-Arrears PIA: Product Type} Product Types for Mortgages

1464 RetailMortgage Credit Enumeration Check {LTV-Arrears PIA: Reporting Currency} Currency

1466 RetailMortgage Credit Enumeration Check {LTV-Arrears PIA: Sub Product Type} Sub-Product Types for Mortgages

1467 RetailMortgage Credit Enumeration Check {LTV-Repayment: Additional Segmentation} Additional Segmentation

1468 RetailMortgage Credit Enumeration Check {LTV-Repayment: Asset Class} Retail Secured Asset Classes

1472 RetailMortgage Credit Enumeration Check {LTV-Repayment: Country of Exposure} Countries

1473 RetailMortgage Credit Enumeration Check {LTV-Repayment: Indexed LTV Band} LTV Bands for Retail Secured

1474 RetailMortgage Credit Enumeration Check {LTV-Repayment: Payment Type} Payment Types

1475 RetailMortgage Credit Enumeration Check {LTV-Repayment: Product Type} Product Types for Mortgages

1476 RetailMortgage Credit Enumeration Check {LTV-Repayment: Reporting Currency} Currency

1478 RetailMortgage Credit Enumeration Check {LTV-Repayment: Sub Product Type} Sub-Product Types for Mortgages

1479 RetailMortgage Credit Enumeration Check {Repossessions: Asset Class} Retail Secured Asset Classes

1483 RetailMortgage Credit Enumeration Check {Repossessions: Country of Exposure} Countries

1484 RetailMortgage Credit Enumeration Check {Repossessions: Product Type} Product Types for Mortgages

1485 RetailMortgage Credit Enumeration Check {Repossessions: Quarter} Historical Period - Quarter

1486 RetailMortgage Credit Enumeration Check {Repossessions: Reporting Currency} Currency

1488 RetailMortgage Credit Enumeration Check {Repossessions: Year} Historical Period - Year

1490 RetailMortgage Credit Enumeration Check {RWA: Asset Class} Retail Secured Asset Classes

1491 RetailMortgage Credit Enumeration Check {RWA: Basel Approach} Basel Approach

1495 RetailMortgage Credit Enumeration Check {RWA: Country of Exposure} Countries

1496 RetailMortgage Credit Enumeration Check {RWA: Product Type} Product Types for Mortgages

1497 RetailMortgage Credit Enumeration Check {RWA: Reporting Currency} Currency

1499 RetailMortgage Credit Enumeration Check {Sales: Asset Class} Retail Secured Asset Classes

1503 RetailMortgage Credit Enumeration Check {Sales: Country of Exposure} Countries

1504 RetailMortgage Credit Enumeration Check {Sales: Product Type} Product Types for Mortgages

1505 RetailMortgage Credit Enumeration Check {Sales: Quarter} Historical Period - Quarter

1507 RetailMortgage Credit Enumeration Check {Sales: Reporting Currency} Currency

1509 RetailMortgage Credit Enumeration Check {Sales: Year} Historical Period - Year

1511 RetailMortgage Credit Enumeration Check {Trended Arrears: (Current) Arrears Band by MIA} Arrears Bands by MIA for Retail Secured

1512 RetailMortgage Credit Enumeration Check {Trended Arrears: (Previous) Arrears Band by MIA} Arrears Bands by MIA for Retail Secured

1513 RetailMortgage Credit Enumeration Check {Trended Arrears: Asset Class} Retail Secured Asset Classes

1517 RetailMortgage Credit Enumeration Check {Trended Arrears: Country of Exposure} Countries

1518 RetailMortgage Credit Enumeration Check {Trended Arrears: Month} Historical Period - Month

1519 RetailMortgage Credit Enumeration Check {Trended Arrears: Product Type} Product Types for Mortgages

1520 RetailMortgage Credit Enumeration Check {Trended Arrears: Reporting Currency} Currency

1522 RetailMortgage Credit Enumeration Check {Trended Arrears: Year} Historical Period - Year

1523 RetailMortgage Credit Enumeration Check {Trended Collective Provisions: Asset Class} Retail Secured Asset Classes

1527 RetailMortgage Credit Enumeration Check {Trended Collective Provisions: Country of Exposure} Countries

1528 RetailMortgage Credit Enumeration Check {Trended Collective Provisions: Month} Historical Period - Month

1529 RetailMortgage Credit Enumeration Check {Trended Collective Provisions: Product Type} Product Types for Mortgages

1530 RetailMortgage Credit Enumeration Check {Trended Collective Provisions: Reporting Currency} Currency

1532 RetailMortgage Credit Enumeration Check {Trended Collective Provisions: Year} Historical Period - Year

1544 RetailMortgage Credit Enumeration Check {Trended Other: Asset Class} Retail Secured Asset Classes

1548 RetailMortgage Credit Enumeration Check {Trended Other: Country of Exposure} Countries

1549 RetailMortgage Credit Enumeration Check {Trended Other: Month} Historical Period - Month

1550 RetailMortgage Credit Enumeration Check {Trended Other: Product Type} Product Types for Mortgages

1551 RetailMortgage Credit Enumeration Check {Trended Other: Reporting Currency} Currency

1553 RetailMortgage Credit Enumeration Check {Vintage Analysis: Arrears Band Mixed (provide a balance for each grouping)} Arrears Bands Mixed

1558 RetailMortgage Credit Enumeration Check {Vintage Analysis: Country of Exposure} Countries

1559 RetailMortgage Credit Enumeration Check {Vintage Analysis: Product Type} Product Types for Mortgages

1560 RetailMortgage Credit Enumeration Check {Vintage Analysis: Reporting Currency} Currency

1562 RetailMortgage Credit Enumeration Check {Vintage Analysis: Sub Product Type} Sub-Product Types for Mortgages

1563 RetailMortgage Credit Enumeration Check {Vintage Analysis: Vintage} Vintage (Retail)

1564 RetailMortgage Credit Range Check 0 Inclusive {Arrears: Number of Delinquent Loans (loans > 6 MIA)}

1565 RetailMortgage Credit Range Check 0 Inclusive {Arrears: Number of New Delinquent Loans (loans that became > 6 MIA in period)}

1566 RetailMortgage Credit Range Check 0 Exclusive {LTV-Arrears MIA: Drawn Balance}

1567 RetailMortgage Credit Range Check 0 Exclusive {LTV-Arrears PIA: Drawn Balance}

1568 RetailMortgage Credit Range Check 0 Inclusive {LTV-Repayment: Balance-Weighted Average Interest Rate}

1569 RetailMortgage Credit Range Check 0 Exclusive {LTV-Repayment: Committed Limit}

1570 RetailMortgage Credit Range Check 0 Exclusive {LTV-Repayment: Drawn Balance}

1571 RetailMortgage Credit Range Check 1 Inclusive {Repossessions: Number of Repossessions due to Arrears}

1572 RetailMortgage Credit Range Check 0 Exclusive {RWA: Drawn Balance}

1573 RetailMortgage Credit Range Check 0 1 Inclusive A justification is expected for LGDs > 1. {RWA: EAD-Weighted LGD (if applicable)}

1574 RetailMortgage Credit Range Check 0.0003 1 Inclusive {RWA: EAD-Weighted PD (if applicable)}

1575 RetailMortgage Credit Range Check 0 Exclusive {RWA: Expected Loss (if applicable)}

1576 RetailMortgage Credit Range Check 0 Inclusive {RWA: Exposure for RWA}

1577 RetailMortgage Credit Range Check 0 Inclusive {RWA: RWA}

1578 RetailMortgage Credit Range Check 1 Inclusive {Sales: Number of Sales}

1579 RetailMortgage Credit Range Check 0 Exclusive {Trended Arrears: Drawn Balance}

1580 RetailMortgage Credit Range Check 0 Inclusive {Trended Collective Provisions: Collective Provisions (excluding IBNR / management overlay)}

1581 RetailMortgage Credit Range Check 0 Inclusive {Trended Collective Provisions: Collective Provisions (only IBNR / management overlay)}

1583 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Balance Charged Off (if applicable)}

1584 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Balance in Arrears}

1585 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Balance Up-to-Date}

1586 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Balance-Weighted Average Indexed LTV}

1587 RetailMortgage Credit Range Check 0 Exclusive {Trended Other: Drawn Balance}

1588 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Individual Provisions (Fraud)}

1589 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Individual Provisions (Non Fraud)}

1590 RetailMortgage Credit Range Check 0 1 Inclusive {Trended Other: New Business Average PD (Application Scoring)}

1591 RetailMortgage Credit Range Check 0 Inclusive

{Trended Other: Number of Repossessions 

(in period)}

1592 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Provision on Balances in Arrears}

1593 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Provision on Balances in Possession}

1594 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Provision on Balances Up-to-Date}

1595 RetailMortgage Credit Range Check 0 Inclusive {Trended Other: Undrawn Balance}

1596 RetailMortgage Credit Range Check 0 Exclusive {Vintage Analysis: Drawn Balance}

1598 RetailMortgage Credit Type Check string {Arrears: Business Unit}

1599 RetailMortgage Credit Type Check string {Arrears: Commercial Entity}

1601 RetailMortgage Credit Type Check integer {Arrears: Number of Delinquent Loans (loans > 6 MIA)}

1602 RetailMortgage Credit Type Check integer {Arrears: Number of New Delinquent Loans (loans that became > 6 MIA in period)}

1606 RetailMortgage Credit Type Check string {Arrears: Sub Business Unit (if applicable)}

1608 RetailMortgage Credit Type Check string {Comments: Asset Class}

1609 RetailMortgage Credit Type Check string {Comments: Business Unit}

1610 RetailMortgage Credit Type Check string {Comments: Comment}

1611 RetailMortgage Credit Type Check string {Comments: Commercial Entity}

1612 RetailMortgage Credit Type Check string {Comments: Context}

1613 RetailMortgage Credit Type Check string {Comments: Country of Exposure}

1614 RetailMortgage Credit Type Check string {Comments: Product Type}

1615 RetailMortgage Credit Type Check string {Comments: Quarter/Month}

1616 RetailMortgage Credit Type Check string {Comments: Reporting Currency}

1617 RetailMortgage Credit Type Check string {Comments: Rule ID}

1618 RetailMortgage Credit Type Check string {Comments: Sub Business Unit (if applicable)}

1619 RetailMortgage Credit Type Check string {Comments: Year}

1623 RetailMortgage Credit Type Check string {LTV-Arrears MIA: Business Unit}

1624 RetailMortgage Credit Type Check string {LTV-Arrears MIA: Commercial Entity}

1626 RetailMortgage Credit Type Check decimal {LTV-Arrears MIA: Drawn Balance}

1630 RetailMortgage Credit Type Check string {LTV-Arrears MIA: Sub Business Unit (if applicable)}

1635 RetailMortgage Credit Type Check string {LTV-Arrears PIA: Business Unit}

1636 RetailMortgage Credit Type Check string {LTV-Arrears PIA: Commercial Entity}

1638 RetailMortgage Credit Type Check decimal {LTV-Arrears PIA: Drawn Balance}

1642 RetailMortgage Credit Type Check string {LTV-Arrears PIA: Sub Business Unit (if applicable)}

1646 RetailMortgage Credit Type Check decimal {LTV-Repayment: Balance-Weighted Average Interest Rate}

1647 RetailMortgage Credit Type Check string {LTV-Repayment: Business Unit}

1648 RetailMortgage Credit Type Check string {LTV-Repayment: Commercial Entity}

1649 RetailMortgage Credit Type Check decimal {LTV-Repayment: Committed Limit}

1651 RetailMortgage Credit Type Check decimal {LTV-Repayment: Drawn Balance}

1656 RetailMortgage Credit Type Check string {LTV-Repayment: Sub Business Unit (if applicable)}

1659 RetailMortgage Credit Type Check string {Repossessions: Business Unit}

1660 RetailMortgage Credit Type Check string {Repossessions: Commercial Entity}

1662 RetailMortgage Credit Type Check integer {Repossessions: Number of Repossessions due to Arrears}

1667 RetailMortgage Credit Type Check string {Repossessions: Sub Business Unit (if applicable)}

1672 RetailMortgage Credit Type Check string {RWA: Business Unit}

1673 RetailMortgage Credit Type Check string {RWA: Commercial Entity}

1675 RetailMortgage Credit Type Check string {RWA: Credit Rating}

1676 RetailMortgage Credit Type Check string {RWA: Credit Rating Scale Name}

1677 RetailMortgage Credit Type Check decimal {RWA: Drawn Balance}

1678 RetailMortgage Credit Type Check decimal {RWA: EAD-Weighted LGD (if applicable)}

1679 RetailMortgage Credit Type Check decimal {RWA: EAD-Weighted PD (if applicable)}

1680 RetailMortgage Credit Type Check decimal {RWA: Expected Loss (if applicable)}

1681 RetailMortgage Credit Type Check decimal {RWA: Exposure for RWA}

1684 RetailMortgage Credit Type Check decimal {RWA: RWA}

1685 RetailMortgage Credit Type Check string {RWA: Sub Business Unit (if applicable)}

1687 RetailMortgage Credit Type Check string {Sales: Business Unit}

1688 RetailMortgage Credit Type Check string {Sales: Commercial Entity}

1690 RetailMortgage Credit Type Check integer {Sales: Number of Sales}

1695 RetailMortgage Credit Type Check string {Sales: Sub Business Unit (if applicable)}

1696 RetailMortgage Credit Type Check decimal {Sales: Total Market Valuation of Sold Properties}

1697 RetailMortgage Credit Type Check decimal {Sales: Total Realised Sale Value}

1703 RetailMortgage Credit Type Check string {Trended Arrears: Business Unit}

1704 RetailMortgage Credit Type Check string {Trended Arrears: Commercial Entity}

1706 RetailMortgage Credit Type Check decimal {Trended Arrears: Drawn Balance}

1710 RetailMortgage Credit Type Check string {Trended Arrears: Sub Business Unit (if applicable)}

1713 RetailMortgage Credit Type Check string {Trended Collective Provisions: Business Unit}

1714 RetailMortgage Credit Type Check decimal {Trended Collective Provisions: Collective Provisions (excluding IBNR / management overlay)}

1715 RetailMortgage Credit Type Check decimal {Trended Collective Provisions: Collective Provisions (only IBNR / management overlay)}

1716 RetailMortgage Credit Type Check string {Trended Collective Provisions: Commercial Entity}

1721 RetailMortgage Credit Type Check string {Trended Collective Provisions: Sub Business Unit (if applicable)}

1735 RetailMortgage Credit Type Check decimal {Trended Other: Balance Charged Off (if applicable)}

1736 RetailMortgage Credit Type Check decimal {Trended Other: Balance in Arrears}

1737 RetailMortgage Credit Type Check decimal {Trended Other: Balance Up-to-Date}

1738 RetailMortgage Credit Type Check decimal {Trended Other: Balance-Weighted Average Indexed LTV}

1739 RetailMortgage Credit Type Check string {Trended Other: Business Unit}

1740 RetailMortgage Credit Type Check string {Trended Other: Commercial Entity}

1742 RetailMortgage Credit Type Check decimal {Trended Other: Drawn Balance}

1743 RetailMortgage Credit Type Check decimal {Trended Other: Impairment Charge}

1744 RetailMortgage Credit Type Check decimal {Trended Other: Individual Provisions (Fraud)}

1745 RetailMortgage Credit Type Check decimal {Trended Other: Individual Provisions (Non Fraud)}

1746 RetailMortgage Credit Type Check decimal {Trended Other: Loss at Write Off}

1748 RetailMortgage Credit Type Check decimal {Trended Other: New Business Average PD (Application Scoring)}

1749 RetailMortgage Credit Type Check integer

{Trended Other: Number of Repossessions 

(in period)}

1751 RetailMortgage Credit Type Check decimal {Trended Other: Provision on Balances in Arrears}

1752 RetailMortgage Credit Type Check decimal {Trended Other: Provision on Balances in Possession}

1753 RetailMortgage Credit Type Check decimal {Trended Other: Provision on Balances Up-to-Date}

1755 RetailMortgage Credit Type Check string {Trended Other: Sub Business Unit (if applicable)}

1756 RetailMortgage Credit Type Check decimal {Trended Other: Undrawn Balance}

1757 RetailMortgage Credit Type Check string {Trended Other: Year}

1760 RetailMortgage Credit Type Check string {Vintage Analysis: Business Unit}

1761 RetailMortgage Credit Type Check string {Vintage Analysis: Commercial Entity}

1763 RetailMortgage Credit Type Check decimal {Vintage Analysis: Drawn Balance}

1766 RetailMortgage Credit Type Check string {Vintage Analysis: Sub Business Unit (if applicable)}

1769 StructuredFinance Business Rule IF (Book Type = Trading) AND (Accounting Designation = (HtM OR Loans & Receivables)) THEN Fail, ELSE Pass {Covered Bonds: Accounting Designation}

1770 StructuredFinance Business Rule IF (Accounting Designation = AFS) AND (AFS Reserve = ) THEN Fail, ELSE Pass {Covered Bonds: AFS Reserve Balance}

1771 StructuredFinance Business Rule IF (Accounting Designation <> AFS) AND (AFS Reserve <> ( OR 0)) THEN Fail, ELSE Pass {Covered Bonds: AFS Reserve Balance}

1772 StructuredFinance Business Rule IF (Accounting Designation = (AFS OR Fair Value)) AND (Clean Market Value = ) THEN Fail, ELSE Pass {Covered Bonds: Clean Market Value }

1773 StructuredFinance Business Rule 1bp IF (Cover Pool Arrears Band: 0-90d + Cover Pool Arrears Band: 90d-180d + Cover Pool Arrears Band: 180d+ > 1) THEN Fail, ELSE Pass {Covered Bonds: Cover Pool Arrears Band: 0d to 90d}

1774 StructuredFinance Business Rule 1% IF (Cover Pool LTV Band: <60% + Cover Pool LTV Band: >=60% to <80% + Cover Pool LTV Band: >=80% to <100% + Cover Pool LTV Band: >=100% <> 1) THEN Fail, Pass {Covered Bonds: Cover Pool LTV Band: <60%}

1775 StructuredFinance Business Rule IF (Current Covered Bond DBRS Rating < Covered Bond SenUnsec Issuer DBRS Rating) THEN Fail, ELSE Pass {Covered Bonds: Current Covered Bond DBRS Rating}

1776 StructuredFinance Business Rule IF (Current Covered Bond Fitch Rating < Covered Bond SenUnsec Issuer Fitch Rating) THEN Fail, ELSE Pass {Covered Bonds: Current Covered Bond Fitch Rating}

1777 StructuredFinance Business Rule IF (Current Covered Bond Moody's Rating < Covered Bond SenUnsec Issuer Moody's Rating) THEN Fail, ELSE Pass {Covered Bonds: Current Covered Bond Moody's Rating}

1778 StructuredFinance Business Rule IF (Current Covered Bond S&P Rating < Covered Bond SenUnsec Issuer S&P Rating) THEN Fail, ELSE Pass {Covered Bonds: Current Covered Bond S&P Rating}

1779 StructuredFinance Business Rule IF (Accounting Designation = Fair Value AND Impairment Provision <> ( OR 0)) THEN Fail, ELSE Pass {Covered Bonds: Impairment Provision}

1780 StructuredFinance Business Rule IF (Book Type = Trading) AND (Accounting Designation = (HtM OR Loans & Receivables)) THEN Fail, ELSE Pass {Securitised Positions: Accounting Designation}

1781 StructuredFinance Business Rule IF (Accounting Designation = AFS) AND (AFS Reserve = ) THEN Fail, ELSE Pass {Securitised Positions: AFS Reserve Balance}

1782 StructuredFinance Business Rule IF (Accounting Designation <> AFS) AND (AFS Reserve <> ( OR 0)) THEN Fail, ELSE Pass {Securitised Positions: AFS Reserve Balance}

1783 StructuredFinance Business Rule IF (Accounting Designation = (AFS OR Fair Value)) AND (Clean Market Value = ) THEN Fail, ELSE Pass {Securitised Positions: Clean Market Value}

1784 StructuredFinance Business Rule IF (Capital Requirement Calculation Approach = IRB - Supervisory Formula) AND (Current DBRS Rating <> ( OR NR OR WR OR WD)) THEN Fail, ELSE Pass {Securitised Positions: Current DBRS Rating}

1786 StructuredFinance Business Rule IF (Capital Requirement Calculation Approach = IRB - Supervisory Formula) AND (Current Fitch Rating <> ( OR NR OR WR OR WD)) THEN Fail, ELSE Pass {Securitised Positions: Current Fitch Rating}

1788 StructuredFinance Business Rule IF (Capital Requirement Calculation Approach = IAA) AND (Current Internal/Inferred Credit Quality Step = ) THEN Fail, Pass {Securitised Positions: Current Internal/Inferred Credit Quality Step}

1789 StructuredFinance Business Rule IF (Capital Requirement Calculation Approach = IRB - Supervisory Formula) AND (Current Moody's Rating <> ( OR NR OR WR OR WD)) THEN Fail, ELSE Pass {Securitised Positions: Current Moody's Rating}

1791 StructuredFinance Business Rule IF (SF Position Type = (Cash Short OR Synthetic Short) AND Current Notional > 0) THEN Fail, ELSE Pass {Securitised Positions: Current Notional}

1792 StructuredFinance Business Rule IF (Capital Requirement Calculation Approach = IRB - Supervisory Formula) AND (Current S&P Rating <> ( OR NR OR WR OR WD)) THEN Fail, ELSE Pass {Securitised Positions: Current S&P Rating}

1794 StructuredFinance Business Rule IF (Accounting Designation = Fair Value AND Impairment Provision <> ( OR 0)) THEN Fail, ELSE Pass {Securitised Positions: Impairment Provision}

1795 StructuredFinance Business Rule IF (Capital Requirement Calculation Approach = IRB-RBA) AND (IRB RWA Category = ) THEN Fail, ELSE Pass {Securitised Positions: IRB RWA Category}

1796 StructuredFinance Business Rule IF (Capital Requirement Calculation Approach = IRB-RBA) AND (Resecuritisation? = TRUE) AND (IRB RWA Category = (A OR B OR C) THEN Fail, ELSE Pass {Securitised Positions: IRB RWA Category}

1797 StructuredFinance Business Rule IF (Capital Requirement Calculation Approach = IRB-RBA) AND (Resecuritisation? = FALSE) AND (IRB RWA Category = (D OR E) THEN Fail, ELSE Pass {Securitised Positions: IRB RWA Category}

1798 StructuredFinance Business Rule

For securities capitalised under the Capital Requirement Calculation Approach "IRB - RBA", RWA should be consistent with the Regulatory Carry Value, Impairment Provision (if any), IRB RWA Category and Current Ratings provided, calculated in accordance with Chapter 5 of the CRR. Firm RWAs will be compared to PRA calculated RWAs, and 

material differences raised. {Securitised Positions: RWA}

1799 StructuredFinance Business Rule

For securities capitalised under the Capital Requirement Calculation Approach "Standardised - RBA", RWA should be consistent with the Regulatory Carry Value, Impairment Provision (if any), resecuritisation status and Current Ratings provided, calculated in accordance with Chapter 5 of the CRR. Firm RWAs will be compared to PRA calculated 

RWAs, and material differences raised. {Securitised Positions: RWA}

1800 StructuredFinance Business Rule

For securities capitalised under the Capital Requirement Calculation Approach "IAA", RWA should be consistent with the Regulatory Carry Value, Impairment Provision (if any), IRB RWA Category and Current Internal/Inferred Credit Quality Step provided, calculated in accordance with Chapter 5 of the CRR. Firm RWAs will be compared to PRA 

calculated RWAs, and material differences raised. {Securitised Positions: RWA}

1801 StructuredFinance Business Rule 1bp IF Tranche Attachment Point <> ( OR "N/A") AND (Tranche Attachment Point <0 OR Tranche Attachment Point >1) THEN Fail, ELSE Pass {Securitised Positions: Tranche Attachment Point}

1802 StructuredFinance Business Rule IF (Tranche Attachment Point <> ( OR "N/A") AND Tranche Detachment Point <> ( OR "N/A")) AND (Tranche Attachment Point > Tranche Detachment Point) THEN Fail, ELSE Pass {Securitised Positions: Tranche Attachment Point}

1803 StructuredFinance Business Rule 1bp IF Tranche Detachment Point <> ( OR "N/A") AND (Tranche Detachment Point <0 OR Tranche Detachment Point >1) THEN Fail, ELSE Pass {Securitised Positions: Tranche Detachment Point}

1804 StructuredFinance Business Rule Max [1% (Absolute difference of portfolio exposure to sum of tranche notionals, as a percentage of portfolio exposure) , 50,000]FOR EACH UNIQUE "Transaction Name & Series": IF (Pre-securitisation Total Reference Portfolio Exposure <>  SUM OF "Current Notional of Tranche Originated") THEN Fail, ELSE Pass {Significant Risk Transfer: Pre-securitisation Total Reference Portfolio Exposure}

1805 StructuredFinance Duplicate Check {Covered Bonds: Unique ID}

1806 StructuredFinance Duplicate Check {Securitised Positions: Unique ID}

1807 StructuredFinance Enumeration Check {Covered Bonds: Accounting Designation} Accounting Designation

1809 StructuredFinance Enumeration Check {Covered Bonds: Book Type} Book Type

1810 StructuredFinance Enumeration Check {Covered Bonds: Capital Requirement Calculation Approach} Capital Requirement Calculation Approach- Securitised Positions 

1811 StructuredFinance Enumeration Check {Covered Bonds: Country of Origin of Cover Pool} SDM Refers to ISO 3166

1812 StructuredFinance Enumeration Check {Covered Bonds: Country of Origin of Covered Bond} SDM Refers to ISO 3166

1813 StructuredFinance Enumeration Check {Covered Bonds: Cover Pool Asset Type} Cover Pool Asset Type

1814 StructuredFinance Enumeration Check {Covered Bonds: Covered Bond SenUnsec Issuer DBRS Rating} Credit Rating (External)

1815 StructuredFinance Enumeration Check {Covered Bonds: Covered Bond SenUnsec Issuer Fitch Rating} Credit Rating (External)

1816 StructuredFinance Enumeration Check {Covered Bonds: Covered Bond SenUnsec Issuer Moody's Rating} Credit Rating (External)

1817 StructuredFinance Enumeration Check {Covered Bonds: Covered Bond SenUnsec Issuer S&P Rating} Credit Rating (External)

1818 StructuredFinance Enumeration Check {Covered Bonds: Currency of Instrument} SDM Refers to ISO 421

1819 StructuredFinance Enumeration Check {Covered Bonds: Current Covered Bond DBRS Rating} Credit Rating (External)

1820 StructuredFinance Enumeration Check {Covered Bonds: Current Covered Bond Fitch Rating} Credit Rating (External)

1821 StructuredFinance Enumeration Check {Covered Bonds: Current Covered Bond Moody's Rating} Credit Rating (External)

1822 StructuredFinance Enumeration Check {Covered Bonds: Current Covered Bond S&P Rating} Credit Rating (External)

1823 StructuredFinance Enumeration Check {Covered Bonds: Reporting Currency} SDM Refers to ISO 421

1824 StructuredFinance Enumeration Check {Securitised Positions: Accounting Designation} Accounting Designation

1826 StructuredFinance Enumeration Check {Securitised Positions: Book Type} Book Type

1827 StructuredFinance Enumeration Check {Securitised Positions: Capital Requirement Calculation Approach} Capital Requirement Calculation Approach- Securitised Positions 

1828 StructuredFinance Enumeration Check {Securitised Positions: Country of Origin of Underlyings} SDM Refers to ISO 3166

1829 StructuredFinance Enumeration Check {Securitised Positions: Currency of Instrument} SDM Refers to ISO 421

1830 StructuredFinance Enumeration Check {Securitised Positions: Current DBRS Rating} Credit Rating (External)

1831 StructuredFinance Enumeration Check {Securitised Positions: Current Fitch Rating} Credit Rating (External)

1832 StructuredFinance Enumeration Check {Securitised Positions: Current Internal/Inferred Credit Quality Step} Current Internal/Inferred Credit Quality Step

1833 StructuredFinance Enumeration Check {Securitised Positions: Current Moody's Rating} Credit Rating (External)

1834 StructuredFinance Enumeration Check {Securitised Positions: Current S&P Rating} Credit Rating (External)

1835 StructuredFinance Enumeration Check {Securitised Positions: Interest Mechanism} Interest Mechanism  

1836 StructuredFinance Enumeration Check {Securitised Positions: IRB RWA Category} IRB RWA Category

1837 StructuredFinance Enumeration Check {Securitised Positions: Product Type} Product Types for Structured Finance

1838 StructuredFinance Enumeration Check {Securitised Positions: Reporting Currency} SDM Refers to ISO 421

1839 StructuredFinance Enumeration Check {Securitised Positions: SF PositionType} SF Position Type

1840 StructuredFinance Enumeration Check {Securitised Positions: Sub-product Type} Sub-Product Types for Structured Finance 

1841 StructuredFinance Range Check 0 1 Inclusive {Covered Bonds: Cover Pool Arrears Band: 0d to 90d}

1842 StructuredFinance Range Check 0 1 Inclusive {Covered Bonds: Cover Pool Arrears Band: 180+d}

1843 StructuredFinance Range Check 0 1 Inclusive {Covered Bonds: Cover Pool Arrears Band: 91d to 180d}

1844 StructuredFinance Range Check 0 1 Inclusive {Covered Bonds: Cover Pool LTV Band: <60%}

1845 StructuredFinance Range Check 0 1 Inclusive {Covered Bonds: Cover Pool LTV Band: >=100%}

1846 StructuredFinance Range Check 0 1 Inclusive {Covered Bonds: Cover Pool LTV Band: >=60% to <80%}

1847 StructuredFinance Range Check 0 1 Inclusive {Covered Bonds: Cover Pool LTV Band: >=80% to <100%}

1848 StructuredFinance Range Check 0 Inclusive {Covered Bonds: Expected Loss}

1849 StructuredFinance Range Check 0 Inclusive {Covered Bonds: Impairment Provision}

1850 StructuredFinance Range Check 0 Inclusive {Covered Bonds: Regulatory Carry Value }

1851 StructuredFinance Range Check 0 Inclusive {Covered Bonds: RWA}

1852 StructuredFinance Range Check 0 Inclusive {Securitised Positions: Expected Loss}

1853 StructuredFinance Range Check 0 Inclusive {Securitised Positions: Impairment Provision}

1854 StructuredFinance Range Check 0 Inclusive {Securitised Positions: Regulatory Carry Value}

1855 StructuredFinance Range Check 0 Inclusive {Securitised Positions: RWA}

1856 StructuredFinance Range Check 0 Inclusive {Securitised Positions: Weighted Average Life (WAL in years)}

1857 StructuredFinance Type Check decimal {Covered Bonds: Accounting Carry Value }

1859 StructuredFinance Type Check decimal {Covered Bonds: AFS Reserve Balance}

1862 StructuredFinance Type Check string {Covered Bonds: Business Unit}

1864 StructuredFinance Type Check decimal {Covered Bonds: Clean Market Value }

1865 StructuredFinance Type Check string {Covered Bonds: Commercial Entity}

1868 StructuredFinance Type Check decimal {Covered Bonds: Cover Pool Arrears Band: 0d to 90d}

1869 StructuredFinance Type Check decimal {Covered Bonds: Cover Pool Arrears Band: 180+d}

1870 StructuredFinance Type Check decimal {Covered Bonds: Cover Pool Arrears Band: 91d to 180d}

1872 StructuredFinance Type Check decimal {Covered Bonds: Cover Pool LTV Band: <60%}

1873 StructuredFinance Type Check decimal {Covered Bonds: Cover Pool LTV Band: >=100%}

1874 StructuredFinance Type Check decimal {Covered Bonds: Cover Pool LTV Band: >=60% to <80%}

1875 StructuredFinance Type Check decimal {Covered Bonds: Cover Pool LTV Band: >=80% to <100%}

1880 StructuredFinance Type Check boolean {Covered Bonds: CRD Compliant?}

1886 StructuredFinance Type Check decimal {Covered Bonds: Current Notional }

1887 StructuredFinance Type Check decimal {Covered Bonds: Current Overcollateralisation}

1888 StructuredFinance Type Check string {Covered Bonds: Description of Covered Bond}

1889 StructuredFinance Type Check decimal {Covered Bonds: Expected Loss}

1890 StructuredFinance Type Check decimal {Covered Bonds: Impairment Provision}

1891 StructuredFinance Type Check string {Covered Bonds: ISIN Code}

1892 StructuredFinance Type Check decimal {Covered Bonds: Regulatory Carry Value }

1894 StructuredFinance Type Check decimal {Covered Bonds: RWA}

1895 StructuredFinance Type Check string {Covered Bonds: Sub Business Unit (if applicable)}

1896 StructuredFinance Type Check string {Covered Bonds: Unique ID}

1897 StructuredFinance Type Check decimal {Securitised Positions: Accounting Carry Value}

1899 StructuredFinance Type Check decimal {Securitised Positions: AFS Reserve Balance}

1902 StructuredFinance Type Check string {Securitised Positions: Business Unit}

1904 StructuredFinance Type Check decimal {Securitised Positions: Clean Market Value}

1905 StructuredFinance Type Check string {Securitised Positions: Commercial Entity}

1912 StructuredFinance Type Check decimal {Securitised Positions: Current Notional}

1914 StructuredFinance Type Check string {Securitised Positions: Description of Instrument}

1915 StructuredFinance Type Check decimal {Securitised Positions: Expected Loss}

1916 StructuredFinance Type Check decimal {Securitised Positions: Impairment Provision}

1919 StructuredFinance Type Check string {Securitised Positions: ISIN Code}

1920 StructuredFinance Type Check boolean {Securitised Positions: Position Deducted from Capital?}

1922 StructuredFinance Type Check decimal {Securitised Positions: Regulatory Carry Value}

1924 StructuredFinance Type Check boolean {Securitised Positions: Resecuritisation?}

1925 StructuredFinance Type Check decimal {Securitised Positions: RWA}

1927 StructuredFinance Type Check string {Securitised Positions: Sub Business Unit (if applicable)}

1928 StructuredFinance Type Check string {Securitised Positions: Sub Business Unit (if applicable)}

1929 StructuredFinance Type Check string {Securitised Positions: Tranche Attachment Point}

1930 StructuredFinance Type Check string {Securitised Positions: Tranche Detachment Point}

1931 StructuredFinance Type Check string {Securitised Positions: Unique ID}

1932 StructuredFinance Type Check decimal {Securitised Positions: Weighted Average Life (WAL in years)}

1933 StructuredFinance Type Check decimal {Significant Risk Transfer: Collateral Haircut Relating to Deal}

1934 StructuredFinance Type Check string {Significant Risk Transfer: Country of Origin of Securitised Exposures}

1935 StructuredFinance Type Check decimal {Significant Risk Transfer: Currency Haircut Relating to Deal}

1936 StructuredFinance Type Check string {Significant Risk Transfer: Currency of Tranche Originated}

1937 StructuredFinance Type Check decimal {Significant Risk Transfer: Current Notional of Tranche Originated}

1938 StructuredFinance Type Check decimal {Significant Risk Transfer: Firm's Capital Deduction relating to Tranche}

1939 StructuredFinance Type Check decimal {Significant Risk Transfer: Firm's Exposure to Tranche}

1940 StructuredFinance Type Check decimal {Significant Risk Transfer: Firm's Risk Weighted Exposure to Tranche}

1941 StructuredFinance Type Check decimal {Significant Risk Transfer: Pre-securitisation Total Reference Portfolio Exposure}

1942 StructuredFinance Type Check decimal {Significant Risk Transfer: Pre-securitisation Total Reference Portfolio Risk Weighted Exposure}

1943 StructuredFinance Type Check string {Significant Risk Transfer: Reporting Currency}

1944 StructuredFinance Type Check string {Significant Risk Transfer: Securitised Asset Class}

1945 StructuredFinance Type Check decimal {Significant Risk Transfer: Total Reference Portfolio Underlying EL}

1946 StructuredFinance Type Check decimal {Significant Risk Transfer: Total Reference Portfolio Underlying UL}

1947 StructuredFinance Type Check string {Significant Risk Transfer: Tranche}

1948 StructuredFinance Type Check string {Significant Risk Transfer: Tranche Coupon (index & premium)}

1949 StructuredFinance Type Check string {Significant Risk Transfer: Tranche Current DBRS Rating}

1950 StructuredFinance Type Check string {Significant Risk Transfer: Tranche Current Fitch Rating}

1951 StructuredFinance Type Check string {Significant Risk Transfer: Tranche Current Moody's Rating}

1952 StructuredFinance Type Check string {Significant Risk Transfer: Tranche Current S&P Rating}

1953 StructuredFinance Type Check string {Significant Risk Transfer: Transaction Name & Series}

1954 Wholesale Business Rule When Basel Approach is "A-IRB" OR "R-IRB" OR "F-IRB" OR "IRB Slotting", Exposure for RWA should be >= Drawn Balance. Exceptions to be raised outside of a tolerance threshold of 1%. {Large Exposures: Basel Approach,Exposure for RWA,Drawn Balance}

1955 Wholesale Business Rule 1% Total Committed Limit should be greater than or equal to the Drawn Balance. Exceptions to be raised outside of a tolerance threshold of 1%. {Large Exposures: Committed Limit,Drawn Balance}

1956 Wholesale Business Rule When Asset Class = “CRE Investment” OR “CRE Development”, LTV Band should not be  i.e. left blank.  {Limits by Maturity Band: Asset Class,LTV Band (applicable only to CRE exposures)}

1957 Wholesale Business Rule When Asset Class is NOT “CRE Investment” OR “CRE Development”, LTV Band should be  i.e. left blank.  {Limits by Maturity Band: Asset Class,LTV Band (applicable only to CRE exposures)}

1958 Wholesale Business Rule 1% Total Committed Limit in the Limits by Maturity Band template should be greater than or equal to the total Drawn Balance in the Risk Measures template. Exceptions to be raised outside of a tolerance threshold of 1%. {Limits by Maturity Band: Committed Limit},{Risk Measures: Drawn Balance}

1959 Wholesale Business Rule 1%

For each combination of the dimensions  (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Asset Class, Sector, and LTV Band where applicable), the total Committed Limit in the Limits by Maturity Band template should be = to the total Committed Limit in the Limits by Vintage template. Exceptions to be raised outside of a 

tolerance threshold of 1%. {Limits by Maturity Band: Committed Limit},{Limits by Vintage: Committed Limit}

1960 Wholesale Business Rule When Asset Class = “CRE Investment” OR “CRE Development”, LTV Band should not be  i.e. left blank.  {Limits by Vintage: Asset Class,LTV Band (applicable only to CRE exposures)}

1961 Wholesale Business Rule When Asset Class is NOT “CRE Investment” OR “CRE Development”, LTV Band should be  i.e. left blank.  {Limits by Vintage: Asset Class,LTV Band (applicable only to CRE exposures)}

1962 Wholesale Business Rule 1% Total Committed Limit in Limits by Vintage template should be greater or equal to the total Drawn Balance in the Risk Measures template. Exceptions to be raised outside of a tolerance threshold of 1%. {Limits by Vintage: Committed Limit},{Risk Measures: Drawn Balance}

1963 Wholesale Business Rule When Asset Class = “CRE Investment” OR “CRE Development”, LTV Band should not be  i.e. left blank.  {Risk Measures: Asset Class,LTV Band (applicable only to CRE exposures)}

1964 Wholesale Business Rule When Asset Class = “CRE Investment” OR “CRE Development”, Interest Cover Ratio should not be  i.e. left blank.  {Risk Measures: Asset Class,Interest Cover Ratio (applicable only to CRE exposures)}

1965 Wholesale Business Rule When Asset Class is NOT “CRE Investment” OR “CRE Development”, LTV Band should be  i.e. left blank.  {Risk Measures: Asset Class,LTV Band (applicable only to CRE exposures)}

1966 Wholesale Business Rule When Asset Class is NOT “CRE Investment” OR “CRE Development”, Interest Cover Ratio should be  i.e. left blank.  {Risk Measures: Asset Class,Interest Cover Ratio (applicable only to CRE exposures)}

1967 Wholesale Business Rule When Basel Approach is "A-IRB" OR "R-IRB" OR "F-IRB" OR "IRB Slotting", Exposure for RWA should be >= Drawn Balance. Exceptions to be raised outside of a tolerance threshold of 1%. {Risk Measures: Basel Approach,Exposure for RWA,Drawn Balance}

1968 Wholesale Business Rule When Basel Approach is  “A-IRB” OR “F-IRB” OR "Retail IRB", EAD Weighted PD, EAD Weighted LGD, and EL should not be  i.e. left blank.  {Risk Measures: Basel Approach,EAD-Weighted PD ,EAD-Weighted LGD,Expected Loss}

1969 Wholesale Business Rule When Basel Approach = “Standardised”, EL should be  i.e. left blank.  {Risk Measures: Basel Approach,Expected Loss}

1970 Wholesale Business Rule When Basel Approach is "IRB Slotting", EAD Weighted PD and EAD Weighted LGD should be  i.e. left blank. EL should not be . {Risk Measures: Basel Approach,EAD-Weighted PD ,EAD-Weighted LGD,Expected Loss}

1971 Wholesale Business Rule

The following data submission templates (Risk Measures,  Individual Provisions, Collective Provisions, Limits by Maturity Band, and Limits by Vintage) should contain the same set of unique combinations of FDSF portfolio dimensions. The Wholesale portfolio dimensions are: Commercial Entity, Business Unit, Sub-Business Unit, Country of 

Exposure, and Asset Class. 

{Individual Provisions: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class},{Risk Measures: Commercial Entity,Business Unit,Sub Business Unit (if 

applicable),Country of Exposure,Asset Class}

1972 Wholesale Business Rule

The following data submission templates (Risk Measures,  Individual Provisions, Collective Provisions, Limits by Maturity Band, and Limits by Vintage) should contain the same set of unique combinations of FDSF portfolio dimensions. The Wholesale portfolio dimensions are: Commercial Entity, Business Unit, Sub-Business Unit, Country of 

Exposure, and Asset Class. 

{Collective Provisions: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class},{Risk Measures: Commercial Entity,Business Unit,Sub Business Unit (if 

applicable),Country of Exposure,Asset Class}

1973 Wholesale Business Rule

The following data submission templates (Risk Measures,  Individual Provisions, Collective Provisions, Limits by Maturity Band, and Limits by Vintage) should contain the same set of unique combinations of FDSF portfolio dimensions. The Wholesale portfolio dimensions are: Commercial Entity, Business Unit, Sub-Business Unit, Country of 

Exposure, and Asset Class. 

{Limits by Maturity Band: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class},{Risk Measures: Commercial Entity,Business Unit,Sub Business Unit (if 

applicable),Country of Exposure,Asset Class}

1974 Wholesale Business Rule

The following data submission templates (Risk Measures,  Individual Provisions, Collective Provisions, Limits by Maturity Band, and Limits by Vintage) should contain the same set of unique combinations of FDSF portfolio dimensions. The Wholesale portfolio dimensions are: Commercial Entity, Business Unit, Sub-Business Unit, Country of 

Exposure, and Asset Class. 

{Limits by Vintage: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class},{Risk Measures: Commercial Entity,Business Unit,Sub Business Unit (if 

applicable),Country of Exposure,Asset Class}

1975 Wholesale Business Rule This is a conditional enumeration check. The LTV Band field must be populated when the asset class is either 'CRE Investment' or 'CRE Development'. The field must be empty for other asset class categories. {Risk Measures: LTV Band (applicable only to CRE exposures)}

1976 Wholesale Business Rule Total Committed Limit in the Limits by Vintage template should be greater than or equal to the total Drawn Balance in the Risk Measures template. Exceptions to be raised outside of a tolerance threshold of 1%. {Risk Measures: Percentage Senior Secured Exposure,Percentage Senior Unsecured and Subordinated Secured Exposure,Percentage Subordinated Unsecured Exposure}

1977 Wholesale Duplicate Check Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Asset Class, and Sector where relevant) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {Collective Provisions: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class,Sector (if applicable)}

1978 Wholesale Duplicate Check Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Asset Class, and Sector where relevant) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  

{Individual Provisions: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class,Sector

(if applicable)}

1979 Wholesale Duplicate Check Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Asset Class, Sector, LTV Band, Maturity Band) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  

{Limits by Maturity Band: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class,Sector (if applicable),LTV Band (applicable only to CRE exposures),Maturity 

Band}

1980 Wholesale Duplicate Check Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Asset Class, Sector, LTV Band, Vintage) where relevant should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these drop downs.  {Limits by Vintage: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class,Sector,LTV Band (applicable only to CRE exposures),Vintage}

1981 Wholesale Duplicate Check

Each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Asset Class, Sector, Basel Approach, Credit Rating Scale Name, Credit Rating, LTV Band where relevant) should be uniquely populated in the template i.e. there should not be multiple rows of data for each unique combination of these 

drop downs.  

{Risk Measures: Commercial Entity,Business Unit,Sub Business Unit (if applicable),Country of Exposure,Asset Class,Sector

(SIC 2007 Sections),Basel Approach,Credit Rating Scale Name,Credit Rating,LTV Band (applicable only to CRE exposures)}

1982 Wholesale Enumeration Check {Collective Provisions: Asset Class} Wholesale Asset Classes 

1986 Wholesale Enumeration Check {Collective Provisions: Country of Exposure} Countries

1987 Wholesale Enumeration Check {Collective Provisions: Sector (if applicable)} Sector (SIC) Code

1989 Wholesale Enumeration Check {Individual Provisions: Asset Class} Wholesale Asset Classes 

1993 Wholesale Enumeration Check {Individual Provisions: Country of Exposure} Countries

1994 Wholesale Enumeration Check

{Individual Provisions: Sector

(if applicable)} Sector (SIC) Code

1995 Wholesale Enumeration Check {Large Exposures: Asset Class} Wholesale Asset Classes 

1997 Wholesale Enumeration Check {Large Exposures: Country of Exposure} Countries

1998 Wholesale Enumeration Check {Large Exposures: Current DBRS Rating} Credit Rating (External)

1999 Wholesale Enumeration Check {Large Exposures: Current Fitch Rating} Credit Rating (External)

2000 Wholesale Enumeration Check {Large Exposures: Current Moody's Rating} Credit Rating (External)

2001 Wholesale Enumeration Check {Large Exposures: Current S&P Rating} Credit Rating (External)

2002 Wholesale Enumeration Check {Large Exposures: Sector (SIC 2007 Sections)} Sector (SIC) Code

2007 Wholesale Enumeration Check {Limits by Maturity Band: Country of Exposure} Countries

2008 Wholesale Enumeration Check {Limits by Maturity Band: LTV Band (applicable only to CRE exposures)} LTV Bands for Wholesale

2009 Wholesale Enumeration Check {Limits by Maturity Band: Maturity Band} Maturity Bands 

2010 Wholesale Enumeration Check {Limits by Maturity Band: Sector (if applicable)} Sector (SIC) Code

2016 Wholesale Enumeration Check {Limits by Vintage: Country of Exposure} Countries

2017 Wholesale Enumeration Check {Limits by Vintage: LTV Band (applicable only to CRE exposures)} LTV Bands for Wholesale

2018 Wholesale Enumeration Check {Limits by Vintage: Sector} Sector (SIC) Code

2020 Wholesale Enumeration Check {Limits by Vintage: Vintage} Vintage (Wholesale)

2021 Wholesale Enumeration Check {Risk Measures: Asset Class} Wholesale Asset Classes 

2022 Wholesale Enumeration Check {Risk Measures: Basel Approach} Basel Approach

2026 Wholesale Enumeration Check {Risk Measures: Country of Exposure} Countries

2027 Wholesale Enumeration Check {Risk Measures: LTV Band (applicable only to CRE exposures)} LTV Bands for Wholesale

2028 Wholesale Enumeration Check

{Risk Measures: Sector

(SIC 2007 Sections)} Sector (SIC) Code

2030 Wholesale Range Check 0 Inclusive {Collective Provisions: Collective Provisions}

2031 Wholesale Range Check 0 Inclusive {Individual Provisions: Individual Provisions}

2032 Wholesale Range Check 0 Exclusive {Large Exposures: Committed Limit}

2033 Wholesale Range Check 0 Exclusive {Large Exposures: Drawn Balance}

2034 Wholesale Range Check 0 Exclusive {Large Exposures: Exposure for RWA}

2035 Wholesale Range Check 0 Inclusive {Large Exposures: Exposure Weighted Maturity}

2036 Wholesale Range Check 0 Inclusive {Large Exposures: Exposure Weighted Vintage}

2037 Wholesale Range Check 0 Inclusive {Large Exposures: Individual Provisions}

2038 Wholesale Range Check 0 Inclusive {Large Exposures: RWA}

2039 Wholesale Range Check 0 Exclusive {Limits by Maturity Band: Committed Limit}

2040 Wholesale Range Check 0 Exclusive {Limits by Vintage: Committed Limit}

2041 Wholesale Range Check 0 Exclusive {Risk Measures: Drawn Balance}

2042 Wholesale Range Check 0 1 Inclusive A justification is expected for LGDs > 1. {Risk Measures: EAD-Weighted LGD}

2043 Wholesale Range Check 0.0003 1 Inclusive {Risk Measures: EAD-Weighted PD }

2044 Wholesale Range Check 0 Inclusive {Risk Measures: Exposure for RWA}

2045 Wholesale Range Check 0 Exclusive {Risk Measures: Interest Cover Ratio (applicable only to CRE exposures)}

2046 Wholesale Range Check 0 Inclusive {Risk Measures: Number of Obligors}

2047 Wholesale Range Check 0 1 Inclusive {Risk Measures: Percentage Senior Secured Exposure}

2048 Wholesale Range Check 0 1 Inclusive {Risk Measures: Percentage Senior Unsecured and Subordinated Secured Exposure}

2049 Wholesale Range Check 0 1 Inclusive {Risk Measures: Percentage Subordinated Unsecured Exposure}

2050 Wholesale Range Check 0 Inclusive {Risk Measures: RWA}

2051 Wholesale Type Check string {Additional Info: Comment}

2052 Wholesale Type Check string {Additional Info: Filename}

2053 Wholesale Type Check string {Additional Info: Topic}

2055 Wholesale Type Check string {Collective Provisions: Business Unit}

2056 Wholesale Type Check decimal {Collective Provisions: Collective Provisions}

2057 Wholesale Type Check string {Collective Provisions: Commercial Entity}

2060 Wholesale Type Check string {Collective Provisions: Sub Business Unit (if applicable)}

2061 Wholesale Type Check string {Comments: Asset Class}

2062 Wholesale Type Check string {Comments: Business Unit}

2063 Wholesale Type Check string {Comments: Comment}

2064 Wholesale Type Check string {Comments: Commercial Entity}

2065 Wholesale Type Check string {Comments: Context}

2066 Wholesale Type Check string {Comments: Country of Exposure}

2067 Wholesale Type Check string {Comments: Rule ID}

2068 Wholesale Type Check string {Comments: Sector (if applicable)}

2069 Wholesale Type Check string {Comments: Sub Business Unit (if applicable)}

2071 Wholesale Type Check string {Individual Provisions: Business Unit}

2072 Wholesale Type Check string {Individual Provisions: Commercial Entity}

2074 Wholesale Type Check decimal {Individual Provisions: Individual Provisions}

2076 Wholesale Type Check string {Individual Provisions: Sub Business Unit (if applicable)}

2079 Wholesale Type Check decimal {Large Exposures: Committed Limit}

2080 Wholesale Type Check string {Large Exposures: Counterparty Name}

2082 Wholesale Type Check string {Large Exposures: Credit Rating}

2083 Wholesale Type Check string {Large Exposures: Credit Rating Scale Name}

2088 Wholesale Type Check decimal {Large Exposures: Drawn Balance}

2089 Wholesale Type Check decimal {Large Exposures: Exposure for RWA}

2090 Wholesale Type Check decimal {Large Exposures: Exposure Weighted Maturity}

2091 Wholesale Type Check decimal {Large Exposures: Exposure Weighted Vintage}

2092 Wholesale Type Check decimal {Large Exposures: Individual Provisions}

2093 Wholesale Type Check decimal {Large Exposures: RWA}

2095 Wholesale Type Check boolean True/False value expected {Large Exposures: Watchlist}

2097 Wholesale Type Check string {Limits by Maturity Band: Business Unit}

2098 Wholesale Type Check string {Limits by Maturity Band: Commercial Entity}

2099 Wholesale Type Check decimal {Limits by Maturity Band: Committed Limit}

2104 Wholesale Type Check string {Limits by Maturity Band: Sub Business Unit (if applicable)}

2106 Wholesale Type Check string {Limits by Vintage: Business Unit}

2107 Wholesale Type Check string {Limits by Vintage: Commercial Entity}

2108 Wholesale Type Check decimal {Limits by Vintage: Committed Limit}

2112 Wholesale Type Check string {Limits by Vintage: Sub Business Unit (if applicable)}

2116 Wholesale Type Check string {Risk Measures: Business Unit}

2117 Wholesale Type Check string {Risk Measures: Commercial Entity}

2119 Wholesale Type Check string {Risk Measures: Credit Rating}

2120 Wholesale Type Check string {Risk Measures: Credit Rating Scale Name}

2121 Wholesale Type Check decimal {Risk Measures: Drawn Balance}

2122 Wholesale Type Check decimal {Risk Measures: EAD-Weighted LGD}

2123 Wholesale Type Check decimal {Risk Measures: EAD-Weighted PD }

2124 Wholesale Type Check decimal {Risk Measures: Expected Loss}

2125 Wholesale Type Check decimal {Risk Measures: Exposure for RWA}

2126 Wholesale Type Check decimal {Risk Measures: Interest Cover Ratio (applicable only to CRE exposures)}

2128 Wholesale Type Check integer {Risk Measures: Number of Obligors}

2129 Wholesale Type Check decimal {Risk Measures: Percentage Senior Secured Exposure}

2130 Wholesale Type Check decimal {Risk Measures: Percentage Senior Unsecured and Subordinated Secured Exposure}

2131 Wholesale Type Check decimal {Risk Measures: Percentage Subordinated Unsecured Exposure}

2132 Wholesale Type Check decimal {Risk Measures: RWA}

2135 RetailExcludingMortgage Credit Business Rule

For each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Security, Historical Period - Month and Year), the firm should populate balance and provisions data (BalanceUpToDate, BalanceInArrears, ProvisionOnBalancesUpToDate and 

ProvisionOnBalancesInArrears) for the restructured accounts (if any) in the portfolio.

{Trended Other: Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Security, HistoricalPeriodMonth, HistoricalPeriodYear, 

BalanceUpToDate, BalanceInArrears, ProvisionOnBalancesUpToDate and ProvisionOnBalancesInArrears}

2136 RetailExcludingMortgage Credit Business Rule

For each combination of the dimensions (Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Security, Historical Period - Month and Year), the firm should populate provisions data where available (i.e. IndividualProvisionsFraud or IndividualProvisionsNonFraud, or Collective 

Provisions excluding IBNR / management overlay or  Collective Provisions only IBNR / management overlay). {Trended Other: Commercial Entity, Business Unit, Sub-Business Unit, Country of Exposure, Reporting Currency, Asset Class, Product Type, Security, HistoricalPeriodMonth,HistoricalPeriodYear}

2138 CapitalAndOtherProjections Duplicate Check {Structured Finance: }

2139 CapitalAndOtherProjections Business Rule 0.01 IF Interest Income <> 0, Total Customer Rate * Average Balance = Interest Income {ALM Balance Sheet: Interest Income}

2140 CapitalAndOtherProjections Business Rule 0.01 IF Interest Expense <> 0, Total Customer Rate * Average Balance = Interest Expense {ALM Balance Sheet: Interest Expense}

2141 CapitalAndOtherProjections Business Rule 0.01 IF total customer rate <> 0, Interest Income + Interest Expense <> 0 {ALM Balance Sheet: Total Customer Rate}

2147 BalanceSheetProjections Enumeration Check

The dimensions Profit and Loss Level 1 (Cards Other Income), Profit and Loss Level 2 (Cards Other Income), Asset Liability Class Retail (Cards Other Income) and Product Type are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data 

item. This constraint should be maintained while populating the template. {Cards Other Income: Profit and Loss Level 1 (Cards Other Income)}

2148 CapitalAndOtherProjections Enumeration Check The dimensions Impairments and Other Losses Level 1 and Impairments and Other Losses Level 2 are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Impairments and Other Losses: ImpairmentsandOtherLossesLevel1}

2149 Wholesale Enumeration Check The dimensions Asset Class and LTV Band (applicable only to CRE exposures) are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Limits by Maturity Band: Asset Class}

2150 Wholesale Enumeration Check The dimensions Asset Class and LTV Band (applicable only to CRE exposures) are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Limits by Vintage: Asset Class}

2151 Wholesale Enumeration Check The dimensions Basel Approach, Credit Rating and Current Moody's Rating are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Large Exposures: BaselApproach}

2152 StructuredFinance Enumeration Check The dimensions Asset Class, Product Type and Sub-product Type are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Securitisation Positions: AssetClass}

2153 StructuredFinance Enumeration Check The dimensions Asset Class and Capital Requirement Calculation Approach are related to each other as populated in the template using the data validation drop downs i.e. the selection of one data item restricts what can be chosen for the other data item. This constraint should be maintained while populating the template. {Covered Bonds: AssetClass}

2154 UK_Capital_Impact_Projections Enumeration Check The dimensions UK Capital Impact Item Level 1, UK Capital Impact Item Level 2 and Relevant CCyB region are related to each other as populated in the template. {UK Capital Impact: UK Capital Impact Item Level 1}

2155 UK_Capital_Impact_Projections Business rule

For each unique combination of (UK Capital Impact Item Level 1, UK Capital Impact Item Level 2, Scenario,  Projection Period - Year), IF Carrying Amount is populated for Relevant CCyB region = "UK" or "non-UK", THEN:

   [Carrying Amount for Relevant CCyB region = "UK"]

+ [Carrying Amount for Relevant CCyB region = "non- UK"]

= [Carrying Amount for Relevant CCyB region = "global"]. {UK Capital Impact: Carrying Amount}

2156 UK_Capital_Impact_Projections Business rule

For each unique combination of (Relevant CCyB region, Scenario,  Projection Period - Year),

   [Carrying Amount for {"Net interest income", "Total"}]

= [Carrying Amount for {"Net interest income", "Interest income"}]

 - [Carrying Amount for {"Net interest income", "(Interest expenses)"}]. {UK Capital Impact: Carrying Amount}

2157 UK_Capital_Impact_Projections Business rule

For each unique combination of (Relevant CCyB region, Scenario,  Projection Period - Year),

   [Carrying Amount for {"Non-interest income", "Total"}]

= [Carrying Amount for {"Non-interest income", "Trading income"}]

+ [Carrying Amount for {"Non-interest income", "Exceptional or one-off income"}]

+ [Carrying Amount for {"Non-interest income", "Non-interest income excluding trading income and excluding exceptional or one-off expenses"}]. {UK Capital Impact: Carrying Amount}

2158 UK_Capital_Impact_Projections Business rule

For each unique combination of (Relevant CCyB region, Scenario,  Projection Period - Year),

   [Carrying Amount for {"(Costs)", "Total"}]

= [Carrying Amount for {"(Costs)", "(Exceptional or one-off expenses excluding misconduct costs)"}]

+ [Carrying Amount for {"(Costs)", "(Misconduct costs)"}]

+ [Carrying Amount for {"(Costs)", "(Costs excluding exceptional or one-off expenses)"}]. {UK Capital Impact: Carrying Amount}

2159 UK_Capital_Impact_Projections Business rule

For each unique combination of (Relevant CCyB region, Scenario,  Projection Period - Year),

   [Carrying Amount for {"Profit or (-) Loss before tax"}]

= [Carrying Amount for {"Net interest income", "Total"}]

+ [Carrying Amount for {"Non-interest income", "Total"}]

- [Carrying Amount for {"(Costs)", "Total"}].

- [Carrying Amount for {"(Impairment charges)"}]

+ [Carrying Amount for {"Other income or (-) expenses"}]. {UK Capital Impact: Carrying Amount}

2160 UK_Capital_Impact_Projections Business rule

For each unique combination of (Relevant CCyB region, Scenario,  Projection Period - Year),

   [Carrying Amount for {"RWAs", "Total"}]

= [Carrying Amount for {"RWAs", "Credit risk excluding counterparty credit risk"}]

+ [Carrying Amount for {"RWAs", "Counterparty credit risk"}]

+ [Carrying Amount for {"RWAs", "Other"}]. {UK Capital Impact: Carrying Amount}

2161 UK_Capital_Impact_Projections Enumeration Check {UK Capital Impact: Reporting Currency}

2162 UK_Capital_Impact_Projections Enumeration Check {UK Capital Impact: UK Capital Impact Item Level 1}

2163 UK_Capital_Impact_Projections Enumeration Check {UK Capital Impact: UK Capital Impact Item Level 2}

2164 UK_Capital_Impact_Projections Enumeration Check {UK Capital Impact: Relevant CCyB region}

2165 UK_Capital_Impact_Projections Enumeration Check {UK Capital Impact: Scenario}

2166 UK_Capital_Impact_Projections Enumeration Check {UK Capital Impact: Projection Period - Year}

2167 UK_Capital_Impact_Projections Type Check {UK Capital Impact: Carrying Amount}



RuleID Template Category Sheet Field FieldOrder
1 ALM and Liquidity Risk Enumeration check Admin Rates BalanceSheetHeader 1

1 ALM and Liquidity Risk Enumeration check Admin Rates AssetLiabilityClassHeader 2

1 ALM and Liquidity Risk Enumeration check Admin Rates AssetLiabilityClass 3

1 ALM and Liquidity Risk Enumeration check Admin Rates ProductType 4

1 ALM and Liquidity Risk Enumeration check Admin Rates ReferenceRateType 5

1 ALM and Liquidity Risk Enumeration check Admin Rates InterestRateSensitivity 6

2 ALM and Liquidity Risk Enumeration check EVS BalanceSheetHeader 1

2 ALM and Liquidity Risk Enumeration check EVS AssetLiabilityClassHeader 2

2 ALM and Liquidity Risk Enumeration check EVS AssetLiabilityClass 3

2 ALM and Liquidity Risk Enumeration check EVS ProductType 4

2 ALM and Liquidity Risk Enumeration check EVS ReferenceRateType 5

2 ALM and Liquidity Risk Enumeration check EVS ReferenceRate 6

2 ALM and Liquidity Risk Enumeration check EVS LTVBand 7

2 ALM and Liquidity Risk Enumeration check EVS InterestRateOfferPeriod 8

2 ALM and Liquidity Risk Enumeration check EVS InterestRateSensitivity 9

3 ALM and Liquidity Risk Enumeration check Fixed Rates BalanceSheetHeader 1

3 ALM and Liquidity Risk Enumeration check Fixed Rates AssetLiabilityClassHeader 2

3 ALM and Liquidity Risk Enumeration check Fixed Rates AssetLiabilityClass 3

3 ALM and Liquidity Risk Enumeration check Fixed Rates ProductType 4

3 ALM and Liquidity Risk Enumeration check Fixed Rates ReferenceRateType 5

3 ALM and Liquidity Risk Enumeration check Fixed Rates LTVBand 6

3 ALM and Liquidity Risk Enumeration check Fixed Rates InterestRateOfferPeriod 7

4 ALM and Liquidity Risk Enumeration check Fixed Rates ReferenceRateType 1

5 ALM and Liquidity Risk Business rule Fixed Rates ScheduledPayment 1

5 ALM and Liquidity Risk Business rule Fixed Rates AssetLiabilityClass 2

6 ALM and Liquidity Risk Business rule Fixed Rates WeightedAverageLTV 1

6 ALM and Liquidity Risk Business rule Fixed Rates ProductType 2

7 ALM and Liquidity Risk Business rule Fixed Rates WeightedAverageTerm 1

7 ALM and Liquidity Risk Business rule Fixed Rates ProductType 2

8 ALM and Liquidity Risk Enumeration check Non-traded Market Risk BalanceSheetHeader 1

8 ALM and Liquidity Risk Enumeration check Non-traded Market Risk ReferenceRateType 2

8 ALM and Liquidity Risk Enumeration check Non-traded Market Risk ReferenceRate 3

8 ALM and Liquidity Risk Enumeration check Non-traded Market Risk BalanceSheetItem 4

8 ALM and Liquidity Risk Enumeration check Non-traded Market Risk InterestRateSensitivity 5

9 ALM and Liquidity Risk Duplicate check Admin Rates CommercialEntity 1

9 ALM and Liquidity Risk Duplicate check Admin Rates ReportingCurrency 2

9 ALM and Liquidity Risk Duplicate check Admin Rates BalanceSheetCurrency 3

9 ALM and Liquidity Risk Duplicate check Admin Rates BalanceSheetHeader 4

9 ALM and Liquidity Risk Duplicate check Admin Rates AssetLiabilityClassHeader 5

9 ALM and Liquidity Risk Duplicate check Admin Rates AssetLiabilityClass 6

9 ALM and Liquidity Risk Duplicate check Admin Rates ProductType 7

9 ALM and Liquidity Risk Duplicate check Admin Rates ReferenceRateType 8

9 ALM and Liquidity Risk Duplicate check Admin Rates InterestRateSensitivity 9

9 ALM and Liquidity Risk Duplicate check Admin Rates HistoricalPeriod-Year 10

9 ALM and Liquidity Risk Duplicate check Admin Rates HistoricalPeriod-Month 11

10 ALM and Liquidity Risk Duplicate check EVS CommercialEntity 1

10 ALM and Liquidity Risk Duplicate check EVS ReportingCurrency 2

10 ALM and Liquidity Risk Duplicate check EVS BalanceSheetCurrency 3

10 ALM and Liquidity Risk Duplicate check EVS BalanceSheetHeader 4

10 ALM and Liquidity Risk Duplicate check EVS AssetLiabilityClassHeader 5

10 ALM and Liquidity Risk Duplicate check EVS AssetLiabilityClass 6

10 ALM and Liquidity Risk Duplicate check EVS ProductType 7

10 ALM and Liquidity Risk Duplicate check EVS ReferenceRateType 8

10 ALM and Liquidity Risk Duplicate check EVS ReferenceRate 9

10 ALM and Liquidity Risk Duplicate check EVS LTVBand 10

10 ALM and Liquidity Risk Duplicate check EVS InterestRateOfferPeriod 11

10 ALM and Liquidity Risk Duplicate check EVS InterestRateSensitivity 12

11 ALM and Liquidity Risk Duplicate check Fixed Rates CommercialEntity 1

11 ALM and Liquidity Risk Duplicate check Fixed Rates ReportingCurrency 2

11 ALM and Liquidity Risk Duplicate check Fixed Rates BalanceSheetCurrency 3

11 ALM and Liquidity Risk Duplicate check Fixed Rates BalanceSheetHeader 4

11 ALM and Liquidity Risk Duplicate check Fixed Rates AssetLiabilityClassHeader 5

11 ALM and Liquidity Risk Duplicate check Fixed Rates AssetLiabilityClass 6

11 ALM and Liquidity Risk Duplicate check Fixed Rates ProductType 7

11 ALM and Liquidity Risk Duplicate check Fixed Rates ReferenceRateType 8

11 ALM and Liquidity Risk Duplicate check Fixed Rates LTVBand 9

11 ALM and Liquidity Risk Duplicate check Fixed Rates InterestRateOfferPeriod 10

11 ALM and Liquidity Risk Duplicate check Fixed Rates HistoricalPeriod-Year 11

11 ALM and Liquidity Risk Duplicate check Fixed Rates HistoricalPeriod-Month 12

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk CommercialEntity 1

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk ReportingCurrency 2

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk BalanceSheetCurrency 3

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk BalanceSheetHeader 4

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk ReferenceRateType 5

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk ReferenceRate 6

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk BalanceSheetItem 7

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk InterestRateSensitivity 8

12 ALM and Liquidity Risk Duplicate check Non-traded Market Risk RepricingPeriod 9

13 ALM and Liquidity Risk Enumeration check Admin Rates AssetLiabilityClass 1

14 ALM and Liquidity Risk Enumeration check Admin Rates AssetLiabilityClassHeader 1

15 ALM and Liquidity Risk Enumeration check Admin Rates BalanceSheetCurrency 1

16 ALM and Liquidity Risk Enumeration check Admin Rates BalanceSheetHeader 1

17 ALM and Liquidity Risk Enumeration check Admin Rates HistoricalPeriod-Month 1

18 ALM and Liquidity Risk Enumeration check Admin Rates InterestRateSensitivity 1

19 ALM and Liquidity Risk Enumeration check Admin Rates ProductType 1

20 ALM and Liquidity Risk Enumeration check Admin Rates ReferenceRateType 1

21 ALM and Liquidity Risk Enumeration check Admin Rates ReportingCurrency 1

22 ALM and Liquidity Risk Enumeration check EVS AssetLiabilityClass 1

23 ALM and Liquidity Risk Enumeration check EVS AssetLiabilityClassHeader 1

24 ALM and Liquidity Risk Enumeration check EVS BalanceSheetCurrency 1

25 ALM and Liquidity Risk Enumeration check EVS BalanceSheetHeader 1

26 ALM and Liquidity Risk Enumeration check EVS InterestRateOfferPeriod 1

27 ALM and Liquidity Risk Enumeration check EVS InterestRateSensitivity 1

28 ALM and Liquidity Risk Enumeration check EVS LTVBand 1

29 ALM and Liquidity Risk Enumeration check EVS ProductType 1

30 ALM and Liquidity Risk Enumeration check EVS ReferenceRate 1

31 ALM and Liquidity Risk Enumeration check EVS ReferenceRateType 1

32 ALM and Liquidity Risk Enumeration check EVS ReportingCurrency 1

33 ALM and Liquidity Risk Enumeration check Fixed Rates AssetLiabilityClass 1

34 ALM and Liquidity Risk Enumeration check Fixed Rates AssetLiabilityClassHeader 1

35 ALM and Liquidity Risk Enumeration check Fixed Rates BalanceSheetCurrency 1

36 ALM and Liquidity Risk Enumeration check Fixed Rates BalanceSheetHeader 1

37 ALM and Liquidity Risk Enumeration check Fixed Rates HistoricalPeriod-Month 1

38 ALM and Liquidity Risk Enumeration check Fixed Rates HistoricalPeriod-Year 1

39 ALM and Liquidity Risk Enumeration check Fixed Rates InterestRateOfferPeriod 1

40 ALM and Liquidity Risk Enumeration check Fixed Rates LTVBand 1

41 ALM and Liquidity Risk Enumeration check Fixed Rates ProductType 1

42 ALM and Liquidity Risk Enumeration check Fixed Rates ReportingCurrency 1

43 ALM and Liquidity Risk Enumeration check Non-traded Market Risk BalanceSheetCurrency 1

44 ALM and Liquidity Risk Enumeration check Non-traded Market Risk BalanceSheetHeader 1

45 ALM and Liquidity Risk Enumeration check Non-traded Market Risk BalanceSheetItem 1

46 ALM and Liquidity Risk Enumeration check Non-traded Market Risk InterestRateSensitivity 1

47 ALM and Liquidity Risk Enumeration check Non-traded Market Risk ReferenceRate 1

48 ALM and Liquidity Risk Enumeration check Non-traded Market Risk ReferenceRateType 1

49 ALM and Liquidity Risk Enumeration check Non-traded Market Risk ReportingCurrency 1

50 ALM and Liquidity Risk Enumeration check Non-traded Market Risk RepricingPeriod 1

51 ALM and Liquidity Risk Type check Admin Rates AccountingBalance 1

56 ALM and Liquidity Risk Type check Admin Rates CommercialEntity 1

58 ALM and Liquidity Risk Type check Admin Rates HistoricalPeriod-Year 1

63 ALM and Liquidity Risk Type check Admin Rates WeightedAverageRate 1

64 ALM and Liquidity Risk Type check EVS AccountingBalance 1

69 ALM and Liquidity Risk Type check EVS CommercialEntity 1

70 ALM and Liquidity Risk Type check EVS CustomerMargin 1

71 ALM and Liquidity Risk Type check EVS CustomerRate 1

72 ALM and Liquidity Risk Type check EVS EconomicValue 1

73 ALM and Liquidity Risk Type check EVS EconomicValueat+200bp 1

74 ALM and Liquidity Risk Type check EVS EconomicValueat-200bp 1

78 ALM and Liquidity Risk Type check EVS Marginat+200bp 1

79 ALM and Liquidity Risk Type check EVS Marginat-200bp 1

81 ALM and Liquidity Risk Type check EVS Rateat+200bp 1

82 ALM and Liquidity Risk Type check EVS Rateat-200bp 1

86 ALM and Liquidity Risk Type check EVS WALat+200bp 1

87 ALM and Liquidity Risk Type check EVS WALat-200bp 1

88 ALM and Liquidity Risk Type check EVS WeightedAverageLife(WAL) 1

89 ALM and Liquidity Risk Type check Fixed Rates AccountingBalance 1

94 ALM and Liquidity Risk Type check Fixed Rates CommercialEntity 1

95 ALM and Liquidity Risk Type check Fixed Rates EarlyRepaymentorWithdrawalCharge 1

100 ALM and Liquidity Risk Type check Fixed Rates PipelineTakeupActual 1

101 ALM and Liquidity Risk Type check Fixed Rates PipelineTakeupForecast 1

102 ALM and Liquidity Risk Type check Fixed Rates PipelineTakeupTerm 1

106 ALM and Liquidity Risk Type check Fixed Rates ScheduledPayment 1

107 ALM and Liquidity Risk Type check Fixed Rates TotalPayment 1

108 ALM and Liquidity Risk Type check Fixed Rates WeightedAverageAge 1

109 ALM and Liquidity Risk Type check Fixed Rates WeightedAverageLTV 1

110 ALM and Liquidity Risk Type check Fixed Rates WeightedAverageRate 1

111 ALM and Liquidity Risk Type check Fixed Rates WeightedAverageTerm 1

115 ALM and Liquidity Risk Type check Non-traded Market Risk BehaviouralisedBalance 1

116 ALM and Liquidity Risk Type check Non-traded Market Risk CommercialEntity 1

123 Balance Sheet Profit and Loss Projections Enumeration check Balance Sheet (Group only) BalanceSheetLevel1 1

123 Balance Sheet Profit and Loss Projections Enumeration check Balance Sheet (Group only) BalanceSheetLevel2 2

124 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) BalanceSheetLevel1(MarketVolumesUK) 1

124 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) BalanceSheetLevel2(MarketVolumesUK) 2

124 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) AssetLiabilityClass(MarketVolumesUK) 3

124 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) ProductType(ifapplicable) 4

125 Balance Sheet Profit and Loss Projections Enumeration check Other Expense Details Profi tandLossLevel1
(OtherExpenseDetails) 1

125 Balance Sheet Profit and Loss Projections Enumeration check Other Expense Details Profi tandLossLevel2
(OtherExpenseDetails) 2

126 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details Profi tandLossLevel1
(OtherIncomeDetails) 1

126 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details Profi tandLossLevel2
(OtherIncomeDetails) 2

126 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details AssetLiabilityClassRetail(OherIncomeDetails)
(ifapplicable) 3

126 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details ProductType(ifapplicable) 4

127 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Business Line) ProfitandLoss(BusinessLine)Level1 1

127 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Business Line) ProfitandLoss(BusinessLine)Level2 2

128 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Group only) ProfitandLossLevel1 1

128 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Group only) ProfitandLossLevel2 2

129 Balance Sheet Profit and Loss Projections Duplicate check Additional Info CommercialEntity 1

129 Balance Sheet Profit and Loss Projections Duplicate check Additional Info BusinessUnit 2

129 Balance Sheet Profit and Loss Projections Duplicate check Additional Info ReportingCurrency 3

129 Balance Sheet Profit and Loss Projections Duplicate check Additional Info GeographyofExposure 4

129 Balance Sheet Profit and Loss Projections Duplicate check Additional Info AssetsunderManagementLevel1 5

129 Balance Sheet Profit and Loss Projections Duplicate check Additional Info AssetsunderManagementLevel2 6

129 Balance Sheet Profit and Loss Projections Duplicate check Additional Info Scenario 7

129 Balance Sheet Profit and Loss Projections Duplicate check Additional Info ProjectionPeriod-Year 8

130 Balance Sheet Profit and Loss Projections Duplicate check Balance Sheet (Group only) BalanceSheetLevel1 1

130 Balance Sheet Profit and Loss Projections Duplicate check Balance Sheet (Group only) BalanceSheetLevel2 2

130 Balance Sheet Profit and Loss Projections Duplicate check Balance Sheet (Group only) Scenario 3

130 Balance Sheet Profit and Loss Projections Duplicate check Balance Sheet (Group only) ProjectionPeriod-Year 4

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income CommercialEntity 1

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income BusinessUnit 2

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income SubBusinessUnit(ifapplicable) 3

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income ReportingCurrency 4

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income GeographyofExposure 5

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income AssetLiabilityClassRetail(CardsOtherIncome) 6

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income ProductType 7

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income ProfitandLossLevel1(CardsOtherIncome) 8

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income ProfitandLossLevel2(CardsOtherIncome) 9

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income Scenario 10

131 Balance Sheet Profit and Loss Projections Duplicate check Cards Other Income ProjectionPeriod-Year 11

132 Balance Sheet Profit and Loss Projections Duplicate check Market Volumes (UK only) BalanceSheetLevel1(MarketVolumesUK) 1

132 Balance Sheet Profit and Loss Projections Duplicate check Market Volumes (UK only) BalanceSheetLevel1(MarketVolumesUK) 2

132 Balance Sheet Profit and Loss Projections Duplicate check Market Volumes (UK only) AssetLiabilityClass(MarketVolumesUK) 3

132 Balance Sheet Profit and Loss Projections Duplicate check Market Volumes (UK only) ProductType(ifapplicable) 4

132 Balance Sheet Profit and Loss Projections Duplicate check Market Volumes (UK only) Scenario 5

132 Balance Sheet Profit and Loss Projections Duplicate check Market Volumes (UK only) ProjectionPeriod-Year 6

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details CommercialEntity 1

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details BusinessUnit 2

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details SubBusinessUnit(ifapplicable) 3

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details ReportingCurrency 4

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details GeographyofExposure 5

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details Profi tandLossLevel1
(OtherExpenseDetails) 6

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details Profi tandLossLevel2
(OtherExpenseDetails) 7

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details Scenario 8

133 Balance Sheet Profit and Loss Projections Duplicate check Other Expense Details ProjectionPeriod-Year 9

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details CommercialEntity 1

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details BusinessUnit 2

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details SubBusinessUnit(ifapplicable) 3

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details ReportingCurrency 4

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details GeographyofExposure 5

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details Profi tandLossLevel1
(OtherIncomeDetails) 6

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details Profi tandLossLevel2
(OtherIncomeDetails) 7

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details AssetLiabilityClassRetail(OherIncomeDetails)
(ifapplicable) 8

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details ProductType(ifapplicable) 9

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details Scenario 10

134 Balance Sheet Profit and Loss Projections Duplicate check Other Income Details ProjectionPeriod-Year 11

135 Balance Sheet Profit and Loss Projections Duplicate check Profit and Loss (Group only) ProfitandLossLevel1 1

135 Balance Sheet Profit and Loss Projections Duplicate check Profit and Loss (Group only) ProfitandLossLevel2 2

135 Balance Sheet Profit and Loss Projections Duplicate check Profit and Loss (Group only) Scenario 3

135 Balance Sheet Profit and Loss Projections Duplicate check Profit and Loss (Group only) ProjectionPeriod-Year 4

136 Balance Sheet Profit and Loss Projections Enumeration check Additional Info AssetsunderManagementLevel1 1

137 Balance Sheet Profit and Loss Projections Enumeration check Additional Info AssetsunderManagementLevel2 1

140 Balance Sheet Profit and Loss Projections Enumeration check Additional Info CountryofExposure 1

141 Balance Sheet Profit and Loss Projections Enumeration check Additional Info ProjectionPeriod-Year 1

142 Balance Sheet Profit and Loss Projections Enumeration check Additional Info ReportingCurrency 1

143 Balance Sheet Profit and Loss Projections Enumeration check Additional Info Scenario 1

145 Balance Sheet Profit and Loss Projections Enumeration check Balance Sheet (Group only) BalanceSheetLevel1 1

146 Balance Sheet Profit and Loss Projections Enumeration check Balance Sheet (Group only) BalanceSheetLevel2 1

147 Balance Sheet Profit and Loss Projections Enumeration check Balance Sheet (Group only) ProjectionPeriod-Year 1

148 Balance Sheet Profit and Loss Projections Enumeration check Balance Sheet (Group only) Scenario 1

149 Balance Sheet Profit and Loss Projections Enumeration check Cards Other Income AssetLiabilityClassRetail(CardsOtherIncome) 1

152 Balance Sheet Profit and Loss Projections Enumeration check Cards Other Income CountryofExposure 1

153 Balance Sheet Profit and Loss Projections Enumeration check Cards Other Income ProductType 1

155 Balance Sheet Profit and Loss Projections Enumeration check Cards Other Income ProfitandLossLevel2(CardsOtherIncome) 1

156 Balance Sheet Profit and Loss Projections Enumeration check Cards Other Income ProjectionPeriod-Year 1

157 Balance Sheet Profit and Loss Projections Enumeration check Cards Other Income ReportingCurrency 1

158 Balance Sheet Profit and Loss Projections Enumeration check Cards Other Income Scenario 1

160 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) AssetLiabilityClass(MarketVolumesUK) 1

161 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) BalanceSheetLevel1(MarketVolumesUK) 1

162 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) BalanceSheetLevel2(MarketVolumesUK) 1

163 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) ProductType(ifapplicable) 1

164 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) ProjectionPeriod-Year 1

165 Balance Sheet Profit and Loss Projections Enumeration check Market Volumes (UK only) Scenario 1

168 Balance Sheet Profit and Loss Projections Enumeration check Other Expense Details CountryofExposure 1

169 Balance Sheet Profit and Loss Projections Enumeration check Other Expense Details Profi tandLossLevel1
(OtherExpenseDetails) 1

170 Balance Sheet Profit and Loss Projections Enumeration check Other Expense Details Profi tandLossLevel2
(OtherExpenseDetails) 1

171 Balance Sheet Profit and Loss Projections Enumeration check Other Expense Details ProjectionPeriod-Year 1

172 Balance Sheet Profit and Loss Projections Enumeration check Other Expense Details ReportingCurrency 1

173 Balance Sheet Profit and Loss Projections Enumeration check Other Expense Details Scenario 1

175 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details AssetLiabilityClassRetail(OherIncomeDetails)
(ifapplicable) 1

178 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details CountryofExposure 1

179 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details ProductType(ifapplicable) 1

180 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details Profi tandLossLevel1
(OtherIncomeDetails) 1

181 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details Profi tandLossLevel2
(OtherIncomeDetails) 1

182 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details ProjectionPeriod-Year 1

183 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details ReportingCurrency 1

184 Balance Sheet Profit and Loss Projections Enumeration check Other Income Details Scenario 1

188 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Business Line) CountryofExposure 1

189 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Business Line) ProfitandLoss(BusinessLine)Level1 1

190 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Business Line) ProfitandLoss(BusinessLine)Level2 1

191 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Business Line) ProjectionPeriod-Year 1

192 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Business Line) ReportingCurrency 1

193 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Business Line) Scenario 1

195 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Group only) ProfitandLossLevel1 1

196 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Group only) ProfitandLossLevel2 1

197 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Group only) ProjectionPeriod-Year 1

198 Balance Sheet Profit and Loss Projections Enumeration check Profit and Loss (Group only) Scenario 1

201 Balance Sheet Profit and Loss Projections Type check Additional Info BusinessUnit 1

202 Balance Sheet Profit and Loss Projections Type check Additional Info CarryingAmount 1

203 Balance Sheet Profit and Loss Projections Type check Additional Info CommercialEntity 1

208 Balance Sheet Profit and Loss Projections Type check Additional Info SubBusinessUnit(ifapplicable) 1

211 Balance Sheet Profit and Loss Projections Type check Balance Sheet (Group only) CarryingAmount 1

215 Balance Sheet Profit and Loss Projections Type check Cards Other Income BusinessUnit 1

216 Balance Sheet Profit and Loss Projections Type check Cards Other Income CommercialEntity 1

224 Balance Sheet Profit and Loss Projections Type check Cards Other Income SubBusinessUnit(ifapplicable) 1

225 Balance Sheet Profit and Loss Projections Type check Cards Other Income Turnover 1

226 Balance Sheet Profit and Loss Projections Type check Comments BusinessUnit 1

227 Balance Sheet Profit and Loss Projections Type check Comments Comment 1

228 Balance Sheet Profit and Loss Projections Type check Comments CommercialEntity 1

229 Balance Sheet Profit and Loss Projections Type check Comments Context 1

230 Balance Sheet Profit and Loss Projections Type check Comments GeographyofExposure 1

231 Balance Sheet Profit and Loss Projections Type check Comments ProjectionPeriod-Year 1

232 Balance Sheet Profit and Loss Projections Type check Comments ReportingCurrency 1

233 Balance Sheet Profit and Loss Projections Type check Comments RuleID 1

234 Balance Sheet Profit and Loss Projections Type check Comments Scenario 1

235 Balance Sheet Profit and Loss Projections Type check Comments SubBusinessUnit(ifapplicable) 1

237 Balance Sheet Profit and Loss Projections Type check Market Volumes (UK only) Balance(beginningofperiod) 1

238 Balance Sheet Profit and Loss Projections Type check Market Volumes (UK only) BalanceProjected(endofperiod) 1

241 Balance Sheet Profit and Loss Projections Type check Market Volumes (UK only) MarketGrowthRateAssumption(Annual%) 1

242 Balance Sheet Profit and Loss Projections Type check Market Volumes (UK only) NewBusiness(Gross) 1

243 Balance Sheet Profit and Loss Projections Type check Market Volumes (UK only) NewBusiness(Net) 1

246 Balance Sheet Profit and Loss Projections Type check Market Volumes (UK only) RepaymentsorWithdrawals 1

248 Balance Sheet Profit and Loss Projections Type check Other Expense Details BusinessUnit 1

249 Balance Sheet Profit and Loss Projections Type check Other Expense Details CommercialEntity 1

250 Balance Sheet Profit and Loss Projections Type check Other Expense Details Expense 1

257 Balance Sheet Profit and Loss Projections Type check Other Expense Details SubBusinessUnit(ifapplicable) 1

259 Balance Sheet Profit and Loss Projections Type check Other Income Details BusinessUnit 1

260 Balance Sheet Profit and Loss Projections Type check Other Income Details CommercialEntity 1

262 Balance Sheet Profit and Loss Projections Type check Other Income Details Income 1

263 Balance Sheet Profit and Loss Projections Type check Other Income Details Incomeofwhich:MarketRisk 1

270 Balance Sheet Profit and Loss Projections Type check Other Income Details SubBusinessUnit(ifapplicable) 1

271 Balance Sheet Profit and Loss Projections Type check Profit and Loss (Business Line) BusinessUnit 1

272 Balance Sheet Profit and Loss Projections Type check Profit and Loss (Business Line) CarryingAmount 1

273 Balance Sheet Profit and Loss Projections Type check Profit and Loss (Business Line) CommercialEntity 1

280 Balance Sheet Profit and Loss Projections Type check Profit and Loss (Business Line) SubBusinessUnit(ifapplicable) 1

281 Balance Sheet Profit and Loss Projections Type check Profit and Loss (Group only) CarryingAmount 1

287 Capital and Other Projections Enumeration check ALM Balance Sheet BalanceSheetHeader 1

287 Capital and Other Projections Enumeration check ALM Balance Sheet AssetLiabilityClassHeader 2

287 Capital and Other Projections Enumeration check ALM Balance Sheet AssetLiabilityClass 3

287 Capital and Other Projections Enumeration check ALM Balance Sheet ProductType 4

287 Capital and Other Projections Enumeration check ALM Balance Sheet ReferenceRateType 5

287 Capital and Other Projections Enumeration check ALM Balance Sheet ReferenceRate 6

287 Capital and Other Projections Enumeration check ALM Balance Sheet LTVBand 7

287 Capital and Other Projections Enumeration check ALM Balance Sheet InterestRateOfferPeriod 8

287 Capital and Other Projections Enumeration check ALM Balance Sheet InterestRateSensitivity 9

294 Capital and Other Projections Business rule ALM Interest Rate SwapRate 1

294 Capital and Other Projections Business rule ALM Interest Rate Term 2

295 Capital and Other Projections Business rule ALM Metrics Currency 1

295 Capital and Other Projections Business rule ALM Metrics ALMMetric 2

296 Capital and Other Projections Enumeration check Capital Requirements CapitalRequirementsLevel1 1

296 Capital and Other Projections Enumeration check Capital Requirements CapitalRequirementsLevel2 2

297 Capital and Other Projections Enumeration check Capital Resources CapitalResourcesLevel1 1

297 Capital and Other Projections Enumeration check Capital Resources CapitalResourcesLevel2 2

297 Capital and Other Projections Enumeration check Capital Resources CapitalResourcesLevel3 3

298 Capital and Other Projections Business rule EL-P Reconciliation EL-PReconciliationLevel1 1

298 Capital and Other Projections Business rule EL-P Reconciliation EL-PReconciliationLevel2 2

299 Capital and Other Projections Enumeration check Mortgage Arrears Repo and Sales AssetClass 1

299 Capital and Other Projections Enumeration check Mortgage Arrears Repo and Sales ProductType 2

306 Capital and Other Projections Enumeration check P&L and OCI Reconciliation P&LandOCIReconciliationLevel1 1

306 Capital and Other Projections Enumeration check P&L and OCI Reconciliation P&LandOCIReconciliationLevel2 2

307 Capital and Other Projections Business rule Pensions - Assets PensionScheme 1

307 Capital and Other Projections Business rule Pensions - Assets ProjectionPeriod-Year 2

307 Capital and Other Projections Business rule Pensions - Assets Scenario 3

307 Capital and Other Projections Business rule Pensions - Assets ReportingCurrency 4

308 Capital and Other Projections Business rule Pensions - Assets Recon AssetReconciliationItem 1

308 Capital and Other Projections Business rule Pensions - Assets Recon AssetReconciliationAmount 2

309 Capital and Other Projections Business rule Pensions - Assets Recon AssetReconciliationItem 1

309 Capital and Other Projections Business rule Pensions - Assets Recon AssetReconciliationAmount 2

310 Capital and Other Projections Business rule Pensions - Assets Recon PensionScheme 1

310 Capital and Other Projections Business rule Pensions - Assets Recon ProjectionPeriod-Year 2

310 Capital and Other Projections Business rule Pensions - Assets Recon Scenario 3

310 Capital and Other Projections Business rule Pensions - Assets Recon ReportingCurrency 4

311 Capital and Other Projections Business rule Pensions - Assets AssetValue 2

311 Capital and Other Projections Business rule Pensions - Balance sheet BalanceSheetAmount 1

312 Capital and Other Projections Business rule Pensions - Balance sheet BalanceSheetHeader 1

312 Capital and Other Projections Business rule Pensions - Balance sheet BalanceSheetAmount 2

313 Capital and Other Projections Business rule Pensions - Balance sheet BalanceSheetHeader 1

313 Capital and Other Projections Business rule Pensions - Balance sheet BalanceSheetAmount 2

314 Capital and Other Projections Business rule Pensions - Balance sheet BalanceSheetHeader 1

314 Capital and Other Projections Business rule Pensions - Balance sheet BalanceSheetAmount 2

315 Capital and Other Projections Business rule Pensions - Balance Sheet PensionScheme 1

315 Capital and Other Projections Business rule Pensions - Balance Sheet ProjectionPeriod-Year 2

315 Capital and Other Projections Business rule Pensions - Balance Sheet Scenario 3

315 Capital and Other Projections Business rule Pensions - Balance Sheet ReportingCurrency 4

316 Capital and Other Projections Business rule Pensions - Liabilities Recon LiabilityReconciliationItem 1

316 Capital and Other Projections Business rule Pensions - Liabilities Recon LiabilityReconciliationAmount 2

317 Capital and Other Projections Business rule Pensions - Liabilities Recon LiabilityReconciliationItem 1

317 Capital and Other Projections Business rule Pensions - Liabilities Recon LiabilityReconciliationAmount 2

318 Capital and Other Projections Business rule Pensions - Liabilities Recon PensionScheme 1

318 Capital and Other Projections Business rule Pensions - Liabilities Recon ProjectionPeriod-Year 2

318 Capital and Other Projections Business rule Pensions - Liabilities Recon Scenario 3

318 Capital and Other Projections Business rule Pensions - Liabilities Recon ReportingCurrency 4

319 Capital and Other Projections Business rule Pensions - Reg Balance Sheet PensionScheme 1

319 Capital and Other Projections Business rule Pensions - Reg Balance Sheet ProjectionPeriod-Year 2

319 Capital and Other Projections Business rule Pensions - Reg Balance Sheet Scenario 3

319 Capital and Other Projections Business rule Pensions - Reg Balance Sheet ReportingCurrency 4

320 Capital and Other Projections Business rule Pensions - Assets Recon AssetReconciliationAmount 2

320 Capital and Other Projections Business rule Pensions - Liabilities Recon LiabilityReconciliationAmount 3

320 Capital and Other Projections Business rule Pensions - Reg Balance Sheet RegulatoryBalanceSheetAmount 1

321 Capital and Other Projections Business rule Pensions - Balance Sheet BalanceSheetAmount 2

321 Capital and Other Projections Business rule Pensions - Reg Balance Sheet RegulatoryBalanceSheetAmount 1

322 Capital and Other Projections Business rule Risk Measures by Portfolio BaselApproach 1

322 Capital and Other Projections Business rule Risk Measures by Portfolio EAD-WeightedPD
(ifapplicable) 2

322 Capital and Other Projections Business rule Risk Measures by Portfolio EAD-WeightedLGD
(ifapplicable) 3

322 Capital and Other Projections Business rule Risk Measures by Portfolio ExpectedLoss(RegulatoryEL) 4

323 Capital and Other Projections Business rule Risk Measures by Portfolio BaselApproach 1

323 Capital and Other Projections Business rule Risk Measures by Portfolio EAD-WeightedPD
(ifapplicable) 2

323 Capital and Other Projections Business rule Risk Measures by Portfolio EAD-WeightedLGD
(ifapplicable) 3

323 Capital and Other Projections Business rule Risk Measures by Portfolio ExpectedLoss(RegulatoryEL) 4

334 Capital and Other Projections Business rule Risk Measures by Portfolio ExposureforRWA 1

334 Capital and Other Projections Business rule Risk Measures by Portfolio DrawnBalance 2

342 Capital and Other Projections Enumeration check Risk Measures by Portfolio RiskType 1

342 Capital and Other Projections Enumeration check Risk Measures by Portfolio AssetClass 2

342 Capital and Other Projections Enumeration check Risk Measures by Portfolio ProductType(onlyrelevantforRetailcreditrisk) 3

342 Capital and Other Projections Enumeration check Risk Measures by Portfolio Security(onlyrelevantforRetailExclMortgagecreditrisk) 4

346 Capital and Other Projections Enumeration check Stress Case Management Actions ImpactType 1

346 Capital and Other Projections Enumeration check Stress Case Management Actions ImpactedItem 2

350 Capital and Other Projections Business rule Structured Finance MarketValueMovements 1

353 Capital and Other Projections Business rule Structured Finance UniqueId(ReftoHistoricalSubmission) 1

354 Capital and Other Projections Business rule Structured Finance UniqueId(ReftoHistoricalSubmission) 1

355 Capital and Other Projections Business rule Structured Finance UniqueId(ReftoHistoricalSubmission) 1

356 Capital and Other Projections Duplicate check ALM Balance Sheet CommercialEntity 1

356 Capital and Other Projections Duplicate check ALM Balance Sheet ReportingCurrency 2

356 Capital and Other Projections Duplicate check ALM Balance Sheet BalanceSheetCurrency 3

356 Capital and Other Projections Duplicate check ALM Balance Sheet BalanceSheetHeader 4

356 Capital and Other Projections Duplicate check ALM Balance Sheet AssetLiabilityClassHeader 5

356 Capital and Other Projections Duplicate check ALM Balance Sheet AssetLiabilityClass 6

356 Capital and Other Projections Duplicate check ALM Balance Sheet ProductType 7

356 Capital and Other Projections Duplicate check ALM Balance Sheet ReferenceRateType 8

356 Capital and Other Projections Duplicate check ALM Balance Sheet ReferenceRate 9

356 Capital and Other Projections Duplicate check ALM Balance Sheet LTVBand 10

356 Capital and Other Projections Duplicate check ALM Balance Sheet InterestRateOfferPeriod 11

356 Capital and Other Projections Duplicate check ALM Balance Sheet InterestRateSensitivity 12

356 Capital and Other Projections Duplicate check ALM Balance Sheet Scenario 13

356 Capital and Other Projections Duplicate check ALM Balance Sheet ProjectionPeriod-Year 14

357 Capital and Other Projections Duplicate check ALM Interest Rate LIBORSwapCurve 1

357 Capital and Other Projections Duplicate check ALM Interest Rate Term 2

357 Capital and Other Projections Duplicate check ALM Interest Rate Scenario 3

357 Capital and Other Projections Duplicate check ALM Interest Rate ProjectionPeriod-Year 4

358 Capital and Other Projections Duplicate check ALM Metrics ALMMetric 1

358 Capital and Other Projections Duplicate check ALM Metrics Currency 2

358 Capital and Other Projections Duplicate check ALM Metrics Scenario 3

358 Capital and Other Projections Duplicate check ALM Metrics ProjectionPeriod-Year 4

359 Capital and Other Projections Duplicate check Capital Requirements CapitalRequirementsLevel1 1

359 Capital and Other Projections Duplicate check Capital Requirements CapitalRequirementsLevel2 2

359 Capital and Other Projections Duplicate check Capital Requirements Scenario 3

359 Capital and Other Projections Duplicate check Capital Requirements ProjectionPeriod-Year 4

360 Capital and Other Projections Duplicate check EL-P Reconciliation EL-PReconciliationLevel1 1

360 Capital and Other Projections Duplicate check EL-P Reconciliation EL-PReconciliationLevel2 2

360 Capital and Other Projections Duplicate check EL-P Reconciliation Scenario 3

360 Capital and Other Projections Duplicate check EL-P Reconciliation ProjectionPeriod-Year 4

361 Capital and Other Projections Duplicate check General Insurance Capital CommercialEntity 1

361 Capital and Other Projections Duplicate check General Insurance Capital BusinessUnit 2

361 Capital and Other Projections Duplicate check General Insurance Capital SubBusinessUnit(ifapplicable) 3

361 Capital and Other Projections Duplicate check General Insurance Capital CapitalResource/Requirement 4

361 Capital and Other Projections Duplicate check General Insurance Capital Scenario 5

361 Capital and Other Projections Duplicate check General Insurance Capital ProjectionPeriod-Year 6

362 Capital and Other Projections Duplicate check Impairments and Other Losses ImpairmentsandOtherLossesLevel1 1

362 Capital and Other Projections Duplicate check Impairments and Other Losses ImpairmentsandOtherLossesLevel2 2

362 Capital and Other Projections Duplicate check Impairments and Other Losses Scenario 3

362 Capital and Other Projections Duplicate check Impairments and Other Losses ProjectionPeriod-Year 4

363 Capital and Other Projections Duplicate check Leverage LeverageItem 1

363 Capital and Other Projections Duplicate check Leverage Scenario 2

363 Capital and Other Projections Duplicate check Leverage ProjectionPeriod-Year 3

364 Capital and Other Projections Duplicate check Life Insurance Capital CommercialEntity 1

364 Capital and Other Projections Duplicate check Life Insurance Capital BusinessUnit 2

364 Capital and Other Projections Duplicate check Life Insurance Capital SubBusinessUnit(ifapplicable) 3

364 Capital and Other Projections Duplicate check Life Insurance Capital CapitalResource/Requirement 4

364 Capital and Other Projections Duplicate check Life Insurance Capital Scenario 5

364 Capital and Other Projections Duplicate check Life Insurance Capital ProjectionPeriod-Year 6

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales CommercialEntity 1

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales BusinessUnit 2

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales SubBusinessUnit(ifapplicable) 3

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales ReportingCurrency 4

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales CountryofExposure 5

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales AssetClass 6

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales ProductType 7

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales Scenario 8

365 Capital and Other Projections Duplicate check Mortgage Arrears Repo and Sales ProjectionPeriod-Year 9

366 Capital and Other Projections Duplicate check P&L and OCI Reconciliation P&LandOCIReconciliationLevel1 1

366 Capital and Other Projections Duplicate check P&L and OCI Reconciliation P&LandOCIReconciliationLevel2 2

366 Capital and Other Projections Duplicate check P&L and OCI Reconciliation Scenario 3

366 Capital and Other Projections Duplicate check P&L and OCI Reconciliation ProjectionPeriod-Year 4

367 Capital and Other Projections Duplicate check Pensions - Assets PensionScheme 1

367 Capital and Other Projections Duplicate check Pensions - Assets ProjectionPeriod-Year 2

367 Capital and Other Projections Duplicate check Pensions - Assets Scenario 3

367 Capital and Other Projections Duplicate check Pensions - Assets ReportingCurrency 4

367 Capital and Other Projections Duplicate check Pensions - Assets AssetClass 5

368 Capital and Other Projections Duplicate check Pensions - Assets Recon PensionScheme 1

368 Capital and Other Projections Duplicate check Pensions - Assets Recon AssetReconciliationItem 2

368 Capital and Other Projections Duplicate check Pensions - Assets Recon ReportingCurrency 3

368 Capital and Other Projections Duplicate check Pensions - Assets Recon Scenario 4

368 Capital and Other Projections Duplicate check Pensions - Assets Recon ProjectionPeriod-Year 5

369 Capital and Other Projections Duplicate check Pensions - Balance sheet PensionScheme 1

369 Capital and Other Projections Duplicate check Pensions - Balance sheet BalanceSheetHeader 2

369 Capital and Other Projections Duplicate check Pensions - Balance sheet ReportingCurrency 3

369 Capital and Other Projections Duplicate check Pensions - Balance sheet Scenario 4

369 Capital and Other Projections Duplicate check Pensions - Balance sheet ProjectionPeriod-Year 5

370 Capital and Other Projections Duplicate check Pensions - Liabilities Recon PensionScheme 1

370 Capital and Other Projections Duplicate check Pensions - Liabilities Recon LiabilityReconciliationItem 2

370 Capital and Other Projections Duplicate check Pensions - Liabilities Recon ReportingCurrency 3

370 Capital and Other Projections Duplicate check Pensions - Liabilities Recon Scenario 4

370 Capital and Other Projections Duplicate check Pensions - Liabilities Recon ProjectionPeriod-Year 5

371 Capital and Other Projections Duplicate check Pensions - Parameters PensionScheme 1

371 Capital and Other Projections Duplicate check Pensions - Parameters AccountingParameter 2

371 Capital and Other Projections Duplicate check Pensions - Parameters Scenario 3

371 Capital and Other Projections Duplicate check Pensions - Parameters ProjectionPeriod-Year 4

372 Capital and Other Projections Duplicate check Pensions - Reg Balance Sheet PensionScheme 1

372 Capital and Other Projections Duplicate check Pensions - Reg Balance Sheet ProjectionPeriod-Year 2

372 Capital and Other Projections Duplicate check Pensions - Reg Balance Sheet Scenario 3

372 Capital and Other Projections Duplicate check Pensions - Reg Balance Sheet ReportingCurrency 4

372 Capital and Other Projections Duplicate check Pensions - Reg Balance Sheet TaxTreatment 5

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio RiskType 1

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio CommercialEntity 2

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio BusinessUnit 3

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio SubBusinessUnit(ifapplicable) 4

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio GeographyOfExposure 5

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio Reporting
Currency 6

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio AssetClass 7

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio ProductType(onlyrelevantforRetailcreditrisk) 8

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio Security(onlyrelevantforRetailExclMortgagecreditrisk) 9

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio BaselApproach 10

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio DefaultStatus 11

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio Scenario 12

373 Capital and Other Projections Duplicate check Risk Measures by Portfolio ProjectionPeriod-Year 13

374 Capital and Other Projections Enumeration check ALM Balance Sheet AssetLiabilityClass 1

375 Capital and Other Projections Enumeration check ALM Balance Sheet AssetLiabilityClassHeader 1

376 Capital and Other Projections Enumeration check ALM Balance Sheet BalanceSheetCurrency 1

377 Capital and Other Projections Enumeration check ALM Balance Sheet BalanceSheetHeader 1

379 Capital and Other Projections Enumeration check ALM Balance Sheet InterestRateOfferPeriod 1

380 Capital and Other Projections Enumeration check ALM Balance Sheet InterestRateSensitivity 1

381 Capital and Other Projections Enumeration check ALM Balance Sheet LTVBand 1

382 Capital and Other Projections Enumeration check ALM Balance Sheet ProductType 1

383 Capital and Other Projections Enumeration check ALM Balance Sheet ProjectionPeriod-Year 1

384 Capital and Other Projections Enumeration check ALM Balance Sheet ReferenceRate 1

385 Capital and Other Projections Enumeration check ALM Balance Sheet ReferenceRateType 1

386 Capital and Other Projections Enumeration check ALM Balance Sheet ReportingCurrency 1

387 Capital and Other Projections Enumeration check ALM Balance Sheet Scenario 1

388 Capital and Other Projections Enumeration check ALM Interest Rate LIBORSwapCurve 1

389 Capital and Other Projections Enumeration check ALM Interest Rate ProjectionPeriod-Year 1

390 Capital and Other Projections Enumeration check ALM Interest Rate Scenario 1

391 Capital and Other Projections Enumeration check ALM Interest Rate Term 1

392 Capital and Other Projections Enumeration check ALM Metrics ALMMetric 1

393 Capital and Other Projections Enumeration check ALM Metrics Currency 1

394 Capital and Other Projections Enumeration check ALM Metrics ProjectionPeriod-Year 1

395 Capital and Other Projections Enumeration check ALM Metrics Scenario 1

396 Capital and Other Projections Enumeration check Capital Instruments ForecastedYear(Y/E) 1

397 Capital and Other Projections Enumeration check Capital Instruments IssuedCurrency 1

398 Capital and Other Projections Enumeration check Capital Instruments Post2014CapitalTier 1

399 Capital and Other Projections Enumeration check Capital Instruments Pre-2014CapitalTier 1

400 Capital and Other Projections Enumeration check Capital Requirements CapitalRequirementsLevel1 1

401 Capital and Other Projections Enumeration check Capital Requirements CapitalRequirementsLevel2 1

402 Capital and Other Projections Enumeration check Capital Requirements ProjectionPeriod-Year 1

403 Capital and Other Projections Enumeration check Capital Requirements Scenario 1

404 Capital and Other Projections Enumeration check Capital Resources CapitalResourcesLevel1 1

404 Capital and Other Projections Enumeration check Capital Resources CapitalResourcesLevel2 2

405 Capital and Other Projections Enumeration check Capital Resources ProjectionPeriod-Year 1

406 Capital and Other Projections Enumeration check Capital Resources Scenario 1

407 Capital and Other Projections Enumeration check Capital Results Summary CapitalResultsSummary 1

408 Capital and Other Projections Enumeration check Capital Results Summary ProjectionPeriod-Year 1

409 Capital and Other Projections Enumeration check Capital Results Summary Scenario 1

410 Capital and Other Projections Enumeration check EL-P Reconciliation EL-PReconciliationLevel1 1

411 Capital and Other Projections Enumeration check EL-P Reconciliation EL-PReconciliationLevel2 1

412 Capital and Other Projections Enumeration check EL-P Reconciliation ProjectionPeriod-Year 1

413 Capital and Other Projections Enumeration check EL-P Reconciliation Scenario 1

415 Capital and Other Projections Enumeration check Impairments and Other Losses ImpairmentsandOtherLossesLevel2 1

416 Capital and Other Projections Enumeration check Impairments and Other Losses ProjectionPeriod-Year 1

417 Capital and Other Projections Enumeration check Impairments and Other Losses Scenario 1

418 Capital and Other Projections Enumeration check Leverage ProjectionPeriod-Year 1

419 Capital and Other Projections Enumeration check Leverage Scenario 1

421 Capital and Other Projections Enumeration check Life Insurance Capital CapitalResource/Requirement 1

423 Capital and Other Projections Enumeration check Life Insurance Capital ProjectionPeriod-Year 1

424 Capital and Other Projections Enumeration check Life Insurance Capital Scenario 1

426 Capital and Other Projections Enumeration check Mortgage Arrears Repo and Sales AssetClass 1

429 Capital and Other Projections Enumeration check Mortgage Arrears Repo and Sales CountryofExposure 1

430 Capital and Other Projections Enumeration check Mortgage Arrears Repo and Sales ProductType 1

431 Capital and Other Projections Enumeration check Mortgage Arrears Repo and Sales ProjectionPeriod-Year 1

432 Capital and Other Projections Enumeration check Mortgage Arrears Repo and Sales ReportingCurrency 1

433 Capital and Other Projections Enumeration check Mortgage Arrears Repo and Sales Scenario 1

435 Capital and Other Projections Enumeration check P&L and OCI Reconciliation P&LandOCIReconciliationLevel1 1

436 Capital and Other Projections Enumeration check P&L and OCI Reconciliation P&LandOCIReconciliationLevel2 1

437 Capital and Other Projections Enumeration check P&L and OCI Reconciliation ProjectionPeriod-Year 1

438 Capital and Other Projections Enumeration check P&L and OCI Reconciliation Scenario 1

439 Capital and Other Projections Enumeration check Pensions - Assets AssetClass 1

440 Capital and Other Projections Enumeration check Pensions - Assets ProjectionPeriod-Year 1

441 Capital and Other Projections Enumeration check Pensions - Assets ReportingCurrency 1

442 Capital and Other Projections Enumeration check Pensions - Assets Scenario 1

443 Capital and Other Projections Enumeration check Pensions - Assets Recon AssetReconciliationItem 1

444 Capital and Other Projections Enumeration check Pensions - Assets Recon ProjectionPeriod-Year 1

445 Capital and Other Projections Enumeration check Pensions - Assets Recon ReportingCurrency 1

446 Capital and Other Projections Enumeration check Pensions - Assets Recon Scenario 1

447 Capital and Other Projections Enumeration check Pensions - Balance Sheet BalanceSheetHeader 1

448 Capital and Other Projections Enumeration check Pensions - Balance Sheet ProjectionPeriod-Year 1

449 Capital and Other Projections Enumeration check Pensions - Balance Sheet ReportingCurrency 1

450 Capital and Other Projections Enumeration check Pensions - Balance Sheet Scenario 1

451 Capital and Other Projections Enumeration check Pensions - Liabilities Recon LiabilityReconciliationItem 1

452 Capital and Other Projections Enumeration check Pensions - Liabilities Recon ProjectionPeriod-Year 1

453 Capital and Other Projections Enumeration check Pensions - Liabilities Recon ReportingCurrency 1

454 Capital and Other Projections Enumeration check Pensions - Liabilities Recon Scenario 1

455 Capital and Other Projections Enumeration check Pensions - Parameters AccountingParameter 1

456 Capital and Other Projections Enumeration check Pensions - Parameters ProjectionPeriod-Year 1

457 Capital and Other Projections Enumeration check Pensions - Parameters Scenario 1

458 Capital and Other Projections Enumeration check Pensions - Reg Balance Sheet ProjectionPeriod-Year 1

459 Capital and Other Projections Enumeration check Pensions - Reg Balance Sheet RegulatoryBalanceSheetItem 1

460 Capital and Other Projections Enumeration check Pensions - Reg Balance Sheet ReportingCurrency 1

461 Capital and Other Projections Enumeration check Pensions - Reg Balance Sheet Scenario 1

462 Capital and Other Projections Enumeration check Pensions - Reg Balance Sheet TaxTreatment 1

463 Capital and Other Projections Enumeration check Risk Measures by Portfolio AssetClass 1

464 Capital and Other Projections Enumeration check Risk Measures by Portfolio BaselApproach 1

467 Capital and Other Projections Enumeration check Risk Measures by Portfolio DefaultStatus 1

468 Capital and Other Projections Enumeration check Risk Measures by Portfolio CountryofExposure 1

470 Capital and Other Projections Enumeration check Risk Measures by Portfolio ProjectionPeriod-Year 1

471 Capital and Other Projections Enumeration check Risk Measures by Portfolio Reporting
Currency 1

472 Capital and Other Projections Enumeration check Risk Measures by Portfolio RiskType 1

473 Capital and Other Projections Enumeration check Risk Measures by Portfolio Scenario 1

474 Capital and Other Projections Enumeration check Risk Measures by Portfolio Security(onlyrelevantforRetailExclMortgagecreditrisk) 1

476 Capital and Other Projections Enumeration check Stress Case Management Actions ImpactType 1

477 Capital and Other Projections Enumeration check Stress Case Management Actions ImpactedItem 1

478 Capital and Other Projections Enumeration check Stress Case Management Actions ProjectionPeriod-Year 1

479 Capital and Other Projections Enumeration check Stress Case Management Actions Scenario 1

480 Capital and Other Projections Enumeration check Structured Finance AssetClass 1

481 Capital and Other Projections Enumeration check Structured Finance BookType 1

482 Capital and Other Projections Enumeration check Structured Finance ProjectionPeriod-Year 1

483 Capital and Other Projections Enumeration check Structured Finance ReportingCurrency 1

484 Capital and Other Projections Enumeration check Structured Finance Scenario 1

485 Capital and Other Projections Range check EL-P Reconciliation Balance 1

486 Capital and Other Projections Range check Risk Measures by Portfolio DrawnBalance 1

487 Capital and Other Projections Range check Risk Measures by Portfolio EAD-WeightedLGD
(ifapplicable) 1

488 Capital and Other Projections Range check Risk Measures by Portfolio EAD-WeightedPD
(ifapplicable) 1

489 Capital and Other Projections Range check Risk Measures by Portfolio ExpectedLoss(RegulatoryEL) 1

490 Capital and Other Projections Range check Risk Measures by Portfolio ExposureforRWA 1

491 Capital and Other Projections Range check Risk Measures by Portfolio ProvisionsBalance 1

492 Capital and Other Projections Range check Risk Measures by Portfolio RWA 1

493 Capital and Other Projections Range check Structured Finance ExpectedLoss(EL) 1

494 Capital and Other Projections Range check Structured Finance ImpairmentCharge 1

495 Capital and Other Projections Range check Structured Finance RegulatoryCarryValue 1

496 Capital and Other Projections Range check Structured Finance RWA 1

497 Capital and Other Projections Type check ALM Balance Sheet AccountingBalance 1

502 Capital and Other Projections Type check ALM Balance Sheet CommercialEntity 1

503 Capital and Other Projections Type check ALM Balance Sheet GrossNewVolume 1

509 Capital and Other Projections Type check ALM Balance Sheet NewCustomerRate 1

517 Capital and Other Projections Type check ALM Balance Sheet TotalCustomerRate 1

521 Capital and Other Projections Type check ALM Interest Rate SwapRate 1

527 Capital and Other Projections Type check ALM Metrics Value 1

528 Capital and Other Projections Type check Capital Instruments CallDate
(YYYYMMDD)-Ifapplicable 1

530 Capital and Other Projections Type check Capital Instruments Instrument 1

531 Capital and Other Projections Type check Capital Instruments IssuanceDate(YYYYMMDD) 1

533 Capital and Other Projections Type check Capital Instruments Issuer 1

534 Capital and Other Projections Type check Capital Instruments MarketValue
(ReportingCurrency) 1

535 Capital and Other Projections Type check Capital Instruments MaturityDate
(YYYYMMDD) 1

536 Capital and Other Projections Type check Capital Instruments NominalAmount(IssuedCurrency) 1

537 Capital and Other Projections Type check Capital Instruments NominalAmount(ReportingCurrency)
 1

538 Capital and Other Projections Type check Capital Instruments NominalamountasofJan1,2015 1

541 Capital and Other Projections Type check Capital Instruments RegulatoryValue
(ReportingCurrency) 1

542 Capital and Other Projections Type check Capital Instruments Step-upfeatures-ifapplicable 1

546 Capital and Other Projections Type check Capital Requirements RWA 1

548 Capital and Other Projections Type check Capital Resources Balance 1

549 Capital and Other Projections Type check Capital Resources CapitalResourcesLevel1 1

550 Capital and Other Projections Type check Capital Resources CapitalResourcesLevel2 1

551 Capital and Other Projections Type check Capital Resources CapitalResourcesLevel3 1

554 Capital and Other Projections Type check Capital Results Summary Balance 1

558 Capital and Other Projections Type check Comments AssetClass 1

559 Capital and Other Projections Type check Comments BusinessUnit 1

560 Capital and Other Projections Type check Comments Comment 1

561 Capital and Other Projections Type check Comments CommercialEntity 1

562 Capital and Other Projections Type check Comments Context
(ifapplicable) 1

563 Capital and Other Projections Type check Comments CountryofExposure 1

564 Capital and Other Projections Type check Comments ProductType 1

565 Capital and Other Projections Type check Comments ProjectionPeriod-Year 1

566 Capital and Other Projections Type check Comments ReportingCurrency 1

567 Capital and Other Projections Type check Comments RiskType 1

568 Capital and Other Projections Type check Comments RuleID 1

569 Capital and Other Projections Type check Comments Scenario 1

570 Capital and Other Projections Type check Comments Security(onlyrelevantforRetailExclMortgagecreditrisk) 1

571 Capital and Other Projections Type check Comments SubBusinessUnit(ifapplicable) 1

572 Capital and Other Projections Type check EL-P Reconciliation Balance 1

577 Capital and Other Projections Type check General Insurance Capital Balance 1

579 Capital and Other Projections Type check General Insurance Capital CapitalResource/Requirement 1

581 Capital and Other Projections Type check General Insurance Capital ProjectionPeriod-Year 1

582 Capital and Other Projections Type check General Insurance Capital Scenario 1

584 Capital and Other Projections Type check Impairments and Other Losses ImpairmentCharge/Losses 1

589 Capital and Other Projections Type check Leverage Balance 1

590 Capital and Other Projections Type check Leverage LeverageItem 1

593 Capital and Other Projections Type check Life Insurance Capital Balance 1

594 Capital and Other Projections Type check Life Insurance Capital BusinessUnit 1

596 Capital and Other Projections Type check Life Insurance Capital CommercialEntity 1

599 Capital and Other Projections Type check Life Insurance Capital SubBusinessUnit(ifapplicable) 1

601 Capital and Other Projections Type check Mortgage Arrears Repo and Sales AverageRecoveryRate(RealisedSalePriceas%ofMarketValuation)
 1

602 Capital and Other Projections Type check Mortgage Arrears Repo and Sales BalanceofDelinquentLoans(loans>6MIA) 1

603 Capital and Other Projections Type check Mortgage Arrears Repo and Sales BalanceofNewDelinquentLoans(loansthatbecame>6MIAinperiod) 1

604 Capital and Other Projections Type check Mortgage Arrears Repo and Sales BalanceofNewReposessions
(inperiod) 1

605 Capital and Other Projections Type check Mortgage Arrears Repo and Sales BalanceofPropertiesinPossession 1

606 Capital and Other Projections Type check Mortgage Arrears Repo and Sales BusinessUnit 1

607 Capital and Other Projections Type check Mortgage Arrears Repo and Sales CommercialEntity 1

609 Capital and Other Projections Type check Mortgage Arrears Repo and Sales NewLendingExclRemortgages 1

610 Capital and Other Projections Type check Mortgage Arrears Repo and Sales NewLendingInclRemortgages 1

611 Capital and Other Projections Type check Mortgage Arrears Repo and Sales NumberofDelinquentLoans(loans>6MIA) 1

612 Capital and Other Projections Type check Mortgage Arrears Repo and Sales NumberofLoansgreaterthan3MIA 1

613 Capital and Other Projections Type check Mortgage Arrears Repo and Sales NumberofNewDelinquentLoans(loansthatbecame>6MIAinperiod) 1

614 Capital and Other Projections Type check Mortgage Arrears Repo and Sales NumberofPropertiesinPossession 1

616 Capital and Other Projections Type check Mortgage Arrears Repo and Sales NumberofPropertySales(inperiod) 1

617 Capital and Other Projections Type check Mortgage Arrears Repo and Sales NumberofRepossessions(inperiod) 1

622 Capital and Other Projections Type check Mortgage Arrears Repo and Sales SubBusinessUnit(ifapplicable) 1

623 Capital and Other Projections Type check Mortgage Arrears Repo and Sales TotalNumberofOutstandingLoans 1

624 Capital and Other Projections Type check Mortgage Arrears Repo and Sales TotalRealisedSaleValue(inperiod) 1

626 Capital and Other Projections Type check P&L and OCI Reconciliation Balance 1

632 Capital and Other Projections Type check Pensions - Assets AssetValue 1

633 Capital and Other Projections Type check Pensions - Assets PensionScheme 1

637 Capital and Other Projections Type check Pensions - Assets Recon AssetReconciliationAmount 1

639 Capital and Other Projections Type check Pensions - Assets Recon PensionScheme 1

643 Capital and Other Projections Type check Pensions - Balance Sheet BalanceSheetAmount 1

645 Capital and Other Projections Type check Pensions - Balance Sheet PensionScheme 1

649 Capital and Other Projections Type check Pensions - Liabilities Recon LiabilityReconciliationAmount 1

651 Capital and Other Projections Type check Pensions - Liabilities Recon PensionScheme 1

656 Capital and Other Projections Type check Pensions - Parameters AccountingParameterValue 1

657 Capital and Other Projections Type check Pensions - Parameters PensionScheme 1

660 Capital and Other Projections Type check Pensions - Reg Balance Sheet PensionScheme 1

662 Capital and Other Projections Type check Pensions - Reg Balance Sheet RegulatoryBalanceSheetAmount 1

669 Capital and Other Projections Type check Risk Measures by Portfolio BusinessUnit 1

670 Capital and Other Projections Type check Risk Measures by Portfolio CommercialEntity 1

672 Capital and Other Projections Type check Risk Measures by Portfolio DrawnBalance 1

673 Capital and Other Projections Type check Risk Measures by Portfolio EAD-WeightedLGD
(ifapplicable) 1

674 Capital and Other Projections Type check Risk Measures by Portfolio EAD-WeightedPD
(ifapplicable) 1

675 Capital and Other Projections Type check Risk Measures by Portfolio ExpectedLoss(RegulatoryEL) 1

676 Capital and Other Projections Type check Risk Measures by Portfolio ExposureforRWA 1

678 Capital and Other Projections Type check Risk Measures by Portfolio ImpairmentCharge
(Profi t&Loss) 1

679 Capital and Other Projections Type check Risk Measures by Portfolio LossatWrite-Off 1

682 Capital and Other Projections Type check Risk Measures by Portfolio ProvisionsBalance 1

685 Capital and Other Projections Type check Risk Measures by Portfolio RWA 1

688 Capital and Other Projections Type check Risk Measures by Portfolio SubBusinessUnit(ifapplicable) 1

689 Capital and Other Projections Type check Stress Case Management Actions ImpactAmount 1

692 Capital and Other Projections Type check Stress Case Management Actions MgmtActionDesc 1

693 Capital and Other Projections Type check Stress Case Management Actions MgmtActionNo 1

696 Capital and Other Projections Type Check Structured Finance AFSReserveBalance 1

699 Capital and Other Projections Type Check Structured Finance ExpectedLoss(EL) 1

700 Capital and Other Projections Type Check Structured Finance ImpairmentCharge 1

701 Capital and Other Projections Type Check Structured Finance ISINCode 1

702 Capital and Other Projections Type Check Structured Finance MarketValueMovements 1

704 Capital and Other Projections Type Check Structured Finance RegulatoryCarryValue 1

706 Capital and Other Projections Type Check Structured Finance RWA 1

708 Capital and Other Projections Type Check Structured Finance UniqueId(ReftoHistoricalSubmission) 1

1156 Operational Risk Duplicate check Operational Loss Details UniqueID 1

1157 Operational Risk Enumeration check Operational Loss Details CountryWhereLossOccurred 1

1158 Operational Risk Enumeration check Operational Loss Details EventTypeL1 1

1159 Operational Risk Enumeration check Operational Loss Details EventTypeL2 1

1160 Operational Risk Enumeration check Operational Loss Details RegulatoryBusinessLine 1

1161 Operational Risk Range check Operational Loss Details NumberofEvents 1

1162 Operational Risk Type check Operational Loss Details CountryWhereLossOccurred 1

1163 Operational Risk Type check Operational Loss Details DateLogged 1

1164 Operational Risk Type check Operational Loss Details DateofFinancialImpact 1

1165 Operational Risk Type check Operational Loss Details DateofOccurrence 1

1166 Operational Risk Type check Operational Loss Details EventDescription 1

1167 Operational Risk Type check Operational Loss Details EventTypeL1 1

1168 Operational Risk Type check Operational Loss Details EventTypeL2 1

1169 Operational Risk Type check Operational Loss Details GrossOperationalLoss 1

1170 Operational Risk Type check Operational Loss Details GrossOperationalLossNetofDirectRecoveries 1

1171 Operational Risk Type check Operational Loss Details LegalEntity 1

1172 Operational Risk Type check Operational Loss Details NumberofEvents 1

1173 Operational Risk Type check Operational Loss Details RegulatoryBusinessLine 1

1174 Operational Risk Type check Operational Loss Details UniqueID 1

1175 Operational Risk Type check Top Operational Risks EmergingOperationalRisk
(TopFive) 1

1176 Operational Risk Type check Top Operational Risks OperationalRiskScenario
(TopFive) 1

1177 Operational Risk Type check Top Operational Risks OperationalRisk
(TopTen) 1

1178 Operational Risk Type check Top Operational Risks Rank 1

1179 Retail Excl Mortgage Enumeration check RWA AssetClass 1

1179 Retail Excl Mortgage Enumeration check RWA ProductType 2

1180 Retail Excl Mortgage Business rule RWA BaselApproach 1

1180 Retail Excl Mortgage Business rule RWA EAD-WeightedPD(ifapplicable) 2

1180 Retail Excl Mortgage Business rule RWA EAD-WeightedLGD(ifapplicable) 3

1180 Retail Excl Mortgage Business rule RWA ExpectedLoss(ifapplicable) 4

1181 Retail Excl Mortgage Business rule RWA BaselApproach 1

1181 Retail Excl Mortgage Business rule RWA EAD-WeightedPD(ifapplicable) 2

1181 Retail Excl Mortgage Business rule RWA EAD-WeightedLGD(ifapplicable) 3

1181 Retail Excl Mortgage Business rule RWA ExpectedLoss(ifapplicable) 4

1182 Retail Excl Mortgage Business rule RWA BaselApproach 1

1182 Retail Excl Mortgage Business rule RWA EAD-WeightedPD(ifapplicable) 2

1182 Retail Excl Mortgage Business rule RWA EAD-WeightedLGD(ifapplicable) 3

1182 Retail Excl Mortgage Business rule RWA ExpectedLoss(ifapplicable) 4

1183 Retail Excl Mortgage Business rule RWA CommercialEntity 1

1183 Retail Excl Mortgage Business rule RWA BusinessUnit 2

1183 Retail Excl Mortgage Business rule RWA SubBusinessUnit(ifapplicable) 3

1183 Retail Excl Mortgage Business rule RWA CountryofExposure 4

1183 Retail Excl Mortgage Business rule RWA ReportingCurrency 5



1183 Retail Excl Mortgage Business rule RWA AssetClass 6

1183 Retail Excl Mortgage Business rule RWA ProductType 7

1183 Retail Excl Mortgage Business rule RWA Security
(ifapplicable) 8

1183 Retail Excl Mortgage Business rule RWA DrawnBalance 9

1183 Retail Excl Mortgage Business rule Trended Arrears CommercialEntity 10

1183 Retail Excl Mortgage Business rule Trended Arrears BusinessUnit 11

1183 Retail Excl Mortgage Business rule Trended Arrears SubBusinessUnit(ifapplicable) 12

1183 Retail Excl Mortgage Business rule Trended Arrears CountryofExposure 13

1183 Retail Excl Mortgage Business rule Trended Arrears ReportingCurrency 14

1183 Retail Excl Mortgage Business rule Trended Arrears AssetClass 15

1183 Retail Excl Mortgage Business rule Trended Arrears ProductType 16

1183 Retail Excl Mortgage Business rule Trended Arrears Security(ifapplicable) 17

1183 Retail Excl Mortgage Business rule Trended Arrears HistoricalPeriod-Year 18

1183 Retail Excl Mortgage Business rule Trended Arrears HistoricalPeriod-Month 19

1183 Retail Excl Mortgage Business rule Trended Arrears (Current)ArrearsBandbyMIA 20

1183 Retail Excl Mortgage Business rule Trended Arrears DrawnBalance 21

1184 Retail Excl Mortgage Business rule RWA CommercialEntity 1

1184 Retail Excl Mortgage Business rule RWA BusinessUnit 2

1184 Retail Excl Mortgage Business rule RWA SubBusinessUnit(ifapplicable) 3

1184 Retail Excl Mortgage Business rule RWA CountryofExposure 4

1184 Retail Excl Mortgage Business rule RWA ReportingCurrency 5

1184 Retail Excl Mortgage Business rule RWA AssetClass 6

1184 Retail Excl Mortgage Business rule RWA ProductType 7

1184 Retail Excl Mortgage Business rule RWA Security
(ifapplicable) 8

1184 Retail Excl Mortgage Business rule RWA DrawnBalance 9

1184 Retail Excl Mortgage Business rule Trended Other CommercialEntity 10

1184 Retail Excl Mortgage Business rule Trended Other BusinessUnit 11

1184 Retail Excl Mortgage Business rule Trended Other SubBusinessUnit(ifapplicable) 12

1184 Retail Excl Mortgage Business rule Trended Other CountryofExposure 13

1184 Retail Excl Mortgage Business rule Trended Other ReportingCurrency 14

1184 Retail Excl Mortgage Business rule Trended Other AssetClass 15

1184 Retail Excl Mortgage Business rule Trended Other ProductType 16

1184 Retail Excl Mortgage Business rule Trended Other Security
(ifapplicable) 17

1184 Retail Excl Mortgage Business rule Trended Other Year 18

1184 Retail Excl Mortgage Business rule Trended Other Month 19

1184 Retail Excl Mortgage Business rule Trended Other DrawnBalance 20

1185 Retail Excl Mortgage Business rule RWA ExposureforRWA 1

1185 Retail Excl Mortgage Business rule RWA DrawnBalance 2

1186 Retail Excl Mortgage Business rule RWA ProductType 1

1186 Retail Excl Mortgage Business rule RWA Security
(ifapplicable) 2

1187 Retail Excl Mortgage Enumeration check Trended Arrears AssetClass 1

1187 Retail Excl Mortgage Enumeration check Trended Arrears ProductType 2

1188 Retail Excl Mortgage Business rule Trended Arrears CommercialEntity 1

1188 Retail Excl Mortgage Business rule Trended Arrears BusinessUnit 2

1188 Retail Excl Mortgage Business rule Trended Arrears SubBusinessUnit(ifapplicable) 3

1188 Retail Excl Mortgage Business rule Trended Arrears CountryofExposure 4

1188 Retail Excl Mortgage Business rule Trended Arrears ReportingCurrency 5

1188 Retail Excl Mortgage Business rule Trended Arrears AssetClass 6

1188 Retail Excl Mortgage Business rule Trended Arrears ProductType 7

1188 Retail Excl Mortgage Business rule Trended Arrears Security(ifapplicable) 8

1188 Retail Excl Mortgage Business rule Trended Delinquency CommercialEntity 9

1188 Retail Excl Mortgage Business rule Trended Delinquency BusinessUnit 10

1188 Retail Excl Mortgage Business rule Trended Delinquency SubBusinessUnit(ifapplicable) 11

1188 Retail Excl Mortgage Business rule Trended Delinquency CountryofExposure 12

1188 Retail Excl Mortgage Business rule Trended Delinquency ReportingCurrency 13

1188 Retail Excl Mortgage Business rule Trended Delinquency AssetClass 14

1188 Retail Excl Mortgage Business rule Trended Delinquency ProductType 15

1188 Retail Excl Mortgage Business rule Trended Delinquency Security(ifapplicable) 16

1189 Retail Excl Mortgage Business rule Trended Arrears CommercialEntity 1

1189 Retail Excl Mortgage Business rule Trended Arrears BusinessUnit 2

1189 Retail Excl Mortgage Business rule Trended Arrears SubBusinessUnit(ifapplicable) 3

1189 Retail Excl Mortgage Business rule Trended Arrears CountryofExposure 4

1189 Retail Excl Mortgage Business rule Trended Arrears ReportingCurrency 5

1189 Retail Excl Mortgage Business rule Trended Arrears AssetClass 6

1189 Retail Excl Mortgage Business rule Trended Arrears ProductType 7

1189 Retail Excl Mortgage Business rule Trended Arrears Security(ifapplicable) 8

1189 Retail Excl Mortgage Business rule Trended Other CommercialEntity 9

1189 Retail Excl Mortgage Business rule Trended Other BusinessUnit 10

1189 Retail Excl Mortgage Business rule Trended Other SubBusinessUnit(ifapplicable) 11

1189 Retail Excl Mortgage Business rule Trended Other CountryofExposure 12

1189 Retail Excl Mortgage Business rule Trended Other ReportingCurrency 13

1189 Retail Excl Mortgage Business rule Trended Other AssetClass 14

1189 Retail Excl Mortgage Business rule Trended Other ProductType 15

1189 Retail Excl Mortgage Business rule Trended Other Security
(ifapplicable) 16

1190 Retail Excl Mortgage Business rule RWA CommercialEntity 9

1190 Retail Excl Mortgage Business rule RWA BusinessUnit 10

1190 Retail Excl Mortgage Business rule RWA SubBusinessUnit(ifapplicable) 11

1190 Retail Excl Mortgage Business rule RWA CountryofExposure 12

1190 Retail Excl Mortgage Business rule RWA ReportingCurrency 13

1190 Retail Excl Mortgage Business rule RWA AssetClass 14

1190 Retail Excl Mortgage Business rule RWA ProductType 15

1190 Retail Excl Mortgage Business rule RWA Security
(ifapplicable) 16

1190 Retail Excl Mortgage Business rule Trended Arrears CommercialEntity 1

1190 Retail Excl Mortgage Business rule Trended Arrears BusinessUnit 2

1190 Retail Excl Mortgage Business rule Trended Arrears SubBusinessUnit(ifapplicable) 3

1190 Retail Excl Mortgage Business rule Trended Arrears CountryofExposure 4

1190 Retail Excl Mortgage Business rule Trended Arrears ReportingCurrency 5

1190 Retail Excl Mortgage Business rule Trended Arrears AssetClass 6

1190 Retail Excl Mortgage Business rule Trended Arrears ProductType 7

1190 Retail Excl Mortgage Business rule Trended Arrears Security(ifapplicable) 8

1191 Retail Excl Mortgage Business rule Trended Arrears CommercialEntity 1

1191 Retail Excl Mortgage Business rule Trended Arrears BusinessUnit 2

1191 Retail Excl Mortgage Business rule Trended Arrears SubBusinessUnit(ifapplicable) 3

1191 Retail Excl Mortgage Business rule Trended Arrears CountryofExposure 4

1191 Retail Excl Mortgage Business rule Trended Arrears ReportingCurrency 5

1191 Retail Excl Mortgage Business rule Trended Arrears AssetClass 6

1191 Retail Excl Mortgage Business rule Trended Arrears ProductType 7

1191 Retail Excl Mortgage Business rule Trended Arrears HistoricalPeriod-Month 8

1191 Retail Excl Mortgage Business rule Trended Arrears HistoricalPeriod-Year 9

1191 Retail Excl Mortgage Business rule Trended Arrears (Previous)ArrearsBandbyMIA 10

1191 Retail Excl Mortgage Business rule Trended Arrears (Current)ArrearsBandbyMIA 11

1192 Retail Excl Mortgage Business rule Trended Arrears ProductType 1

1192 Retail Excl Mortgage Business rule Trended Arrears Security(ifapplicable) 2

1193 Retail Excl Mortgage Enumeration check Trended Collective Provisions AssetClass 1

1193 Retail Excl Mortgage Enumeration check Trended Collective Provisions ProductType 2

1201 Retail Excl Mortgage Enumeration check Trended Other AssetClass 1

1201 Retail Excl Mortgage Enumeration check Trended Other ProductType 2

1202 Retail Excl Mortgage Business rule Trended Other ProductType 1

1202 Retail Excl Mortgage Business rule Trended Other Security
(ifapplicable) 2

1203 Retail Excl Mortgage Duplicate check RWA CommercialEntity 1

1203 Retail Excl Mortgage Duplicate check RWA BusinessUnit 2

1203 Retail Excl Mortgage Duplicate check RWA SubBusinessUnit(ifapplicable) 3

1203 Retail Excl Mortgage Duplicate check RWA CountryofExposure 4

1203 Retail Excl Mortgage Duplicate check RWA ReportingCurrency 5

1203 Retail Excl Mortgage Duplicate check RWA AssetClass 6

1203 Retail Excl Mortgage Duplicate check RWA ProductType 7

1203 Retail Excl Mortgage Duplicate check RWA Security
(ifapplicable) 8

1203 Retail Excl Mortgage Duplicate check RWA Basel Approach 9

1203 Retail Excl Mortgage Duplicate check RWA Credit Rating Scale Name 10

1203 Retail Excl Mortgage Duplicate check RWA Credit Rating 11

1204 Retail Excl Mortgage Duplicate check Trended Arrears CommercialEntity 1

1204 Retail Excl Mortgage Duplicate check Trended Arrears BusinessUnit 2

1204 Retail Excl Mortgage Duplicate check Trended Arrears SubBusinessUnit(ifapplicable) 3

1204 Retail Excl Mortgage Duplicate check Trended Arrears CountryofExposure 4

1204 Retail Excl Mortgage Duplicate check Trended Arrears ReportingCurrency 5

1204 Retail Excl Mortgage Duplicate check Trended Arrears AssetClass 6

1204 Retail Excl Mortgage Duplicate check Trended Arrears ProductType 7

1204 Retail Excl Mortgage Duplicate check Trended Arrears Security(ifapplicable) 8

1204 Retail Excl Mortgage Duplicate check Trended Arrears Historical Period - Month 9

1204 Retail Excl Mortgage Duplicate check Trended Arrears Historical Period - Year 10

1204 Retail Excl Mortgage Duplicate check Trended Arrears (Previous) Arrears Band by MIA 11

1204 Retail Excl Mortgage Duplicate check Trended Arrears (Current) Arrears Band by MIA 12

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions CommercialEntity 1

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions BusinessUnit 2

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions SubBusinessUnit(ifapplicable) 3

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions CountryofExposure 4

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions ReportingCurrency 5

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions AssetClass 6

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions ProductType 7

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions Security(ifapplicable) 8

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions Historical Period - Month 9

1205 Retail Excl Mortgage Duplicate check Trended Collective Provisions Historical Period - Year 10

1207 Retail Excl Mortgage Duplicate check Trended Other CommercialEntity 1

1207 Retail Excl Mortgage Duplicate check Trended Other BusinessUnit 2

1207 Retail Excl Mortgage Duplicate check Trended Other SubBusinessUnit(ifapplicable) 3

1207 Retail Excl Mortgage Duplicate check Trended Other CountryofExposure 4

1207 Retail Excl Mortgage Duplicate check Trended Other ReportingCurrency 5

1207 Retail Excl Mortgage Duplicate check Trended Other AssetClass 6

1207 Retail Excl Mortgage Duplicate check Trended Other ProductType 7

1207 Retail Excl Mortgage Duplicate check Trended Other Security
(ifapplicable) 8

1207 Retail Excl Mortgage Duplicate check Trended Other Historical Period - Month 9

1207 Retail Excl Mortgage Duplicate check Trended Other Historical Period - Year 10

1208 Retail Excl Mortgage Enumeration check RWA AssetClass 1

1209 Retail Excl Mortgage Enumeration check RWA BaselApproach 1

1213 Retail Excl Mortgage Enumeration check RWA CountryofExposure 1

1214 Retail Excl Mortgage Enumeration check RWA ProductType 1

1215 Retail Excl Mortgage Enumeration check RWA ReportingCurrency 1

1216 Retail Excl Mortgage Enumeration check RWA Security
(ifapplicable) 1

1218 Retail Excl Mortgage Enumeration check Trended Arrears (Current)ArrearsBandbyMIA 1

1219 Retail Excl Mortgage Enumeration check Trended Arrears (Previous)ArrearsBandbyMIA 1

1220 Retail Excl Mortgage Enumeration check Trended Arrears AssetClass 1

1224 Retail Excl Mortgage Enumeration check Trended Arrears CountryofExposure 1

1225 Retail Excl Mortgage Enumeration check Trended Arrears HistoricalPeriod-Month 1

1226 Retail Excl Mortgage Enumeration check Trended Arrears HistoricalPeriod-Year 1

1227 Retail Excl Mortgage Enumeration check Trended Arrears ProductType 1

1228 Retail Excl Mortgage Enumeration check Trended Arrears ReportingCurrency 1

1229 Retail Excl Mortgage Enumeration check Trended Arrears Security(ifapplicable) 1

1231 Retail Excl Mortgage Enumeration check Trended Collective Provisions AssetClass 1

1235 Retail Excl Mortgage Enumeration check Trended Collective Provisions CountryofExposure 1

1236 Retail Excl Mortgage Enumeration check Trended Collective Provisions Month 1

1237 Retail Excl Mortgage Enumeration check Trended Collective Provisions ProductType 1

1238 Retail Excl Mortgage Enumeration check Trended Collective Provisions ReportingCurrency 1

1239 Retail Excl Mortgage Enumeration check Trended Collective Provisions Security(ifapplicable) 1

1241 Retail Excl Mortgage Enumeration check Trended Collective Provisions Year 1

1254 Retail Excl Mortgage Enumeration check Trended Other AssetClass 1

1258 Retail Excl Mortgage Enumeration check Trended Other CountryofExposure 1

1259 Retail Excl Mortgage Enumeration check Trended Other Month 1

1260 Retail Excl Mortgage Enumeration check Trended Other ProductType 1

1261 Retail Excl Mortgage Enumeration check Trended Other ReportingCurrency 1

1262 Retail Excl Mortgage Enumeration check Trended Other Security
(ifapplicable) 1

1264 Retail Excl Mortgage Enumeration check Trended Other Year 1

1265 Retail Excl Mortgage Range check RWA DrawnBalance 1

1266 Retail Excl Mortgage Range check RWA EAD-WeightedLGD(ifapplicable) 1

1267 Retail Excl Mortgage Range check RWA EAD-WeightedPD(ifapplicable) 1

1268 Retail Excl Mortgage Range check RWA ExpectedLoss(ifapplicable) 1

1269 Retail Excl Mortgage Range check RWA ExposureforRWA 1

1270 Retail Excl Mortgage Range check RWA RWA 1

1271 Retail Excl Mortgage Range check Trended Arrears DrawnBalance 1

1272 Retail Excl Mortgage Range check Trended Collective Provisions CollectiveProvisions(excludingIBNR/managementoverlay) 1

1273 Retail Excl Mortgage Range check Trended Collective Provisions CollectiveProvisions(onlyIBNR/managementoverlay) 1

1275 Retail Excl Mortgage Range check Trended Other BalanceinArrears 1

1276 Retail Excl Mortgage Range check Trended Other BalanceUp-to-Date 1

1277 Retail Excl Mortgage Range check Trended Other DrawnBalance 1

1278 Retail Excl Mortgage Range check Trended Other IndividualProvisions(Fraud) 1

1279 Retail Excl Mortgage Range check Trended Other IndividualProvisions(NonFraud) 1

1280 Retail Excl Mortgage Range check Trended Other NewBusinessAveragePD 1

1281 Retail Excl Mortgage Range check Trended Other ProvisiononBalancesinArrears 1

1282 Retail Excl Mortgage Range check Trended Other ProvisiononBalancesinRecovery 1

1283 Retail Excl Mortgage Range check Trended Other ProvisiononUp-to-DateBalances 1

1284 Retail Excl Mortgage Range check Trended Other UndrawnBalance 1

1285 Retail Excl Mortgage Type check Comments AssetClass 1

1286 Retail Excl Mortgage Type check Comments BusinessUnit 1

1287 Retail Excl Mortgage Type check Comments Comment 1

1288 Retail Excl Mortgage Type check Comments CommercialEntity 1

1289 Retail Excl Mortgage Type check Comments Context 1

1290 Retail Excl Mortgage Type check Comments CountryofExposure 1

1291 Retail Excl Mortgage Type check Comments ProductType 1

1292 Retail Excl Mortgage Type check Comments Quarter/Month 1

1293 Retail Excl Mortgage Type check Comments ReportingCurrency 1

1294 Retail Excl Mortgage Type check Comments RuleID 1

1295 Retail Excl Mortgage Type check Comments Security 1

1296 Retail Excl Mortgage Type check Comments SubBusinessUnit(ifapplicable) 1

1297 Retail Excl Mortgage Type check Comments Year 1

1300 Retail Excl Mortgage Type check RWA BusinessUnit 1

1301 Retail Excl Mortgage Type check RWA CommercialEntity 1

1303 Retail Excl Mortgage Type check RWA CreditRating 1

1304 Retail Excl Mortgage Type check RWA CreditRatingScaleName 1

1305 Retail Excl Mortgage Type check RWA DrawnBalance 1

1306 Retail Excl Mortgage Type check RWA EAD-WeightedLGD(ifapplicable) 1

1307 Retail Excl Mortgage Type check RWA EAD-WeightedPD(ifapplicable) 1

1308 Retail Excl Mortgage Type check RWA ExpectedLoss(ifapplicable) 1

1309 Retail Excl Mortgage Type check RWA ExposureforRWA 1

1312 Retail Excl Mortgage Type check RWA RWA 1

1314 Retail Excl Mortgage Type check RWA SubBusinessUnit(ifapplicable) 1

1318 Retail Excl Mortgage Type check Trended Arrears BusinessUnit 1

1319 Retail Excl Mortgage Type check Trended Arrears CommercialEntity 1

1321 Retail Excl Mortgage Type check Trended Arrears DrawnBalance 1

1327 Retail Excl Mortgage Type check Trended Arrears SubBusinessUnit(ifapplicable) 1

1329 Retail Excl Mortgage Type check Trended Collective Provisions BusinessUnit 1

1330 Retail Excl Mortgage Type check Trended Collective Provisions CollectiveProvisions(excludingIBNR/managementoverlay) 1

1331 Retail Excl Mortgage Type check Trended Collective Provisions CollectiveProvisions(onlyIBNR/managementoverlay) 1

1332 Retail Excl Mortgage Type check Trended Collective Provisions CommercialEntity 1

1338 Retail Excl Mortgage Type check Trended Collective Provisions SubBusinessUnit(ifapplicable) 1

1353 Retail Excl Mortgage Type check Trended Other BalanceinArrears 1

1354 Retail Excl Mortgage Type check Trended Other BalanceUp-to-Date 1

1355 Retail Excl Mortgage Type check Trended Other BusinessUnit 1

1356 Retail Excl Mortgage Type check Trended Other CommercialEntity 1

1358 Retail Excl Mortgage Type check Trended Other DrawnBalance 1

1359 Retail Excl Mortgage Type check Trended Other ImpairmentCharge 1

1360 Retail Excl Mortgage Type check Trended Other IndividualProvisions(Fraud) 1

1361 Retail Excl Mortgage Type check Trended Other IndividualProvisions(NonFraud) 1

1362 Retail Excl Mortgage Type check Trended Other LossatWriteOff 1

1364 Retail Excl Mortgage Type check Trended Other NewBusinessAveragePD 1

1366 Retail Excl Mortgage Type check Trended Other ProvisiononBalancesinArrears 1

1367 Retail Excl Mortgage Type check Trended Other ProvisiononBalancesinRecovery 1

1368 Retail Excl Mortgage Type check Trended Other ProvisiononUp-to-DateBalances 1

1371 Retail Excl Mortgage Type check Trended Other SubBusinessUnit(ifapplicable) 1

1372 Retail Excl Mortgage Type check Trended Other UndrawnBalance 1

1374 Retail Mortgage Business rule Arrears NumberofDelinquentLoans(loans>6MIA) 1

1374 Retail Mortgage Business rule Repossessions NumberofRepossessionsduetoArrears 2

1375 Retail Mortgage Business rule Arrears NumberofNewDelinquentLoans(loansthatbecame>6MIAinperiod) 1

1375 Retail Mortgage Business rule Arrears NumberofDelinquentLoans(loans>6MIA) 2

1376 Retail Mortgage Business rule LTV-Arrears MIA AdditionalSegmentation 1

1376 Retail Mortgage Business rule LTV-Arrears MIA IndexedLTVBand 2

1377 Retail Mortgage Enumeration check LTV-Arrears MIA AssetClass 1

1377 Retail Mortgage Enumeration check LTV-Arrears MIA ProductType 2

1377 Retail Mortgage Enumeration check LTV-Arrears MIA SubProductType 3

1395 Retail Mortgage Enumeration check LTV-Arrears MIA ProductType 1

1395 Retail Mortgage Enumeration check LTV-Arrears MIA AdditionalSegmentation 2

1396 Retail Mortgage Business rule LTV-Arrears PIA AdditionalSegmentation 1

1396 Retail Mortgage Business rule LTV-Arrears PIA IndexedLTVBand 2

1397 Retail Mortgage Enumeration check LTV-Arrears PIA AssetClass 1

1397 Retail Mortgage Enumeration check LTV-Arrears PIA ProductType 2

1397 Retail Mortgage Enumeration check LTV-Arrears PIA SubProductType 3

1398 Retail Mortgage Business rule LTV-Arrears PIA CommercialEntity 1

1398 Retail Mortgage Business rule LTV-Arrears PIA BusinessUnit 2

1398 Retail Mortgage Business rule LTV-Arrears PIA SubBusinessUnit(ifapplicable) 3

1398 Retail Mortgage Business rule LTV-Arrears PIA CountryofExposure 4

1398 Retail Mortgage Business rule LTV-Arrears PIA ReportingCurrency 5

1398 Retail Mortgage Business rule LTV-Arrears PIA AssetClass 6

1398 Retail Mortgage Business rule LTV-Arrears PIA ProductType 7

1398 Retail Mortgage Business rule LTV-Arrears PIA SubProductType 8

1398 Retail Mortgage Business rule LTV-Arrears PIA AdditionalSegmentation 9

1400 Retail Mortgage Enumeration check LTV-Arrears PIA ProductType 1

1400 Retail Mortgage Enumeration check LTV-Arrears PIA AdditionalSegmentation 2

1401 Retail Mortgage Business rule LTV-Repayment AdditionalSegmentation 1

1401 Retail Mortgage Business rule LTV-Repayment IndexedLTVBand 2

1402 Retail Mortgage Enumeration check LTV-Repayment AssetClass 1

1402 Retail Mortgage Enumeration check LTV-Repayment ProductType 2

1402 Retail Mortgage Enumeration check LTV-Repayment SubProductType 3

1404 Retail Mortgage Business rule LTV-repayment CommittedLimit 1

1404 Retail Mortgage Business rule LTV-repayment DrawnBalance 2

1405 Retail Mortgage Enumeration check LTV-Repayment ProductType 1

1405 Retail Mortgage Enumeration check LTV-Repayment AdditionalSegmentation 2

1406 Retail Mortgage Business rule Repossessions NumberofRepossessionsduetoArrears 1

1406 Retail Mortgage Business rule Trended Other NumberofRepossessions
(inperiod) 2

1407 Retail Mortgage Business rule RWA BaselApproach 1

1407 Retail Mortgage Business rule RWA EAD-WeightedPD(ifapplicable) 2

1407 Retail Mortgage Business rule RWA EAD-WeightedLGD(ifapplicable) 3

1407 Retail Mortgage Business rule RWA ExpectedLoss(ifapplicable) 4

1408 Retail Mortgage Business rule RWA BaselApproach 1

1408 Retail Mortgage Business rule RWA EAD-WeightedPD(ifapplicable) 2

1408 Retail Mortgage Business rule RWA EAD-WeightedLGD(ifapplicable) 3

1408 Retail Mortgage Business rule RWA ExpectedLoss(ifapplicable) 4

1409 Retail Mortgage Business rule RWA BaselApproach 1

1409 Retail Mortgage Business rule RWA EAD-WeightedPD(ifapplicable) 2

1409 Retail Mortgage Business rule RWA EAD-WeightedLGD(ifapplicable) 3

1409 Retail Mortgage Business rule RWA ExpectedLoss(ifapplicable) 4

1410 Retail Mortgage Business rule RWA ExposureforRWA 1

1410 Retail Mortgage Business rule RWA DrawnBalance 2

1418 Retail Mortgage Enumeration check Vintage Analysis AssetClass 1

1418 Retail Mortgage Enumeration check Vintage Analysis ProductType 2

1418 Retail Mortgage Enumeration check Vintage Analysis SubProductType 3

1420 Retail Mortgage Business rule Vintage Analysis DrawnBalance 1

1420 Retail Mortgage Business rule Vintage Analysis ArrearsBandMixed(provideabalanceforeachgrouping) 2

1421 Retail Mortgage Duplicate check Arrears CommercialEntity 1

1421 Retail Mortgage Duplicate check Arrears BusinessUnit 2

1421 Retail Mortgage Duplicate check Arrears SubBusinessUnit(ifapplicable) 3

1421 Retail Mortgage Duplicate check Arrears CountryofExposure 4

1421 Retail Mortgage Duplicate check Arrears ReportingCurrency 5

1421 Retail Mortgage Duplicate check Arrears AssetClass 6

1421 Retail Mortgage Duplicate check Arrears ProductType 7

1421 Retail Mortgage Duplicate check Arrears Year 8

1421 Retail Mortgage Duplicate check Arrears Quarter 9

1422 Retail Mortgage Duplicate check LTV-Arrears MIA CommercialEntity 1

1422 Retail Mortgage Duplicate check LTV-Arrears MIA BusinessUnit 2

1422 Retail Mortgage Duplicate check LTV-Arrears MIA SubBusinessUnit(ifapplicable) 3

1422 Retail Mortgage Duplicate check LTV-Arrears MIA CountryofExposure 4

1422 Retail Mortgage Duplicate check LTV-Arrears MIA ReportingCurrency 5

1422 Retail Mortgage Duplicate check LTV-Arrears MIA AssetClass 6

1422 Retail Mortgage Duplicate check LTV-Arrears MIA ProductType 7

1422 Retail Mortgage Duplicate check LTV-Arrears MIA SubProductType 8

1422 Retail Mortgage Duplicate check LTV-Arrears MIA IndexedLTVBand 9

1422 Retail Mortgage Duplicate check LTV-Arrears MIA AdditionalSegmentation 10

1422 Retail Mortgage Duplicate check LTV-Arrears MIA ArrearsBandbyMIA 11

1423 Retail Mortgage Duplicate check LTV-Arrears PIA CommercialEntity 1

1423 Retail Mortgage Duplicate check LTV-Arrears PIA BusinessUnit 2

1423 Retail Mortgage Duplicate check LTV-Arrears PIA SubBusinessUnit(ifapplicable) 3

1423 Retail Mortgage Duplicate check LTV-Arrears PIA CountryofExposure 4

1423 Retail Mortgage Duplicate check LTV-Arrears PIA ReportingCurrency 5

1423 Retail Mortgage Duplicate check LTV-Arrears PIA AssetClass 6

1423 Retail Mortgage Duplicate check LTV-Arrears PIA ProductType 7

1423 Retail Mortgage Duplicate check LTV-Arrears PIA SubProductType 8

1423 Retail Mortgage Duplicate check LTV-Arrears PIA IndexedLTVBand 9

1423 Retail Mortgage Duplicate check LTV-Arrears PIA AdditionalSegmentation 10

1423 Retail Mortgage Duplicate check LTV-Arrears PIA ArrearsBandbyPIA 11

1424 Retail Mortgage Duplicate check LTV-Repayment CommercialEntity 1

1424 Retail Mortgage Duplicate check LTV-Repayment BusinessUnit 2

1424 Retail Mortgage Duplicate check LTV-Repayment SubBusinessUnit(ifapplicable) 3

1424 Retail Mortgage Duplicate check LTV-Repayment CountryofExposure 4

1424 Retail Mortgage Duplicate check LTV-Repayment ReportingCurrency 5

1424 Retail Mortgage Duplicate check LTV-Repayment AssetClass 6

1424 Retail Mortgage Duplicate check LTV-Repayment ProductType 7

1424 Retail Mortgage Duplicate check LTV-Repayment SubProductType 8

1424 Retail Mortgage Duplicate check LTV-Repayment IndexedLTVBand 9

1424 Retail Mortgage Duplicate check LTV-Repayment AdditionalSegmentation 10

1424 Retail Mortgage Duplicate check LTV-Repayment PaymentType 11

1425 Retail Mortgage Duplicate check Repossessions CommercialEntity 1

1425 Retail Mortgage Duplicate check Repossessions BusinessUnit 2

1425 Retail Mortgage Duplicate check Repossessions SubBusinessUnit(ifapplicable) 3

1425 Retail Mortgage Duplicate check Repossessions CountryofExposure 4

1425 Retail Mortgage Duplicate check Repossessions ReportingCurrency 5

1425 Retail Mortgage Duplicate check Repossessions AssetClass 6

1425 Retail Mortgage Duplicate check Repossessions ProductType 7

1425 Retail Mortgage Duplicate check Repossessions Year 8

1425 Retail Mortgage Duplicate check Repossessions Quarter 9

1426 Retail Mortgage Duplicate check RWA CommercialEntity 1

1426 Retail Mortgage Duplicate check RWA BusinessUnit 2

1426 Retail Mortgage Duplicate check RWA SubBusinessUnit(ifapplicable) 3

1426 Retail Mortgage Duplicate check RWA CountryofExposure 4

1426 Retail Mortgage Duplicate check RWA ReportingCurrency 5

1426 Retail Mortgage Duplicate check RWA AssetClass 6

1426 Retail Mortgage Duplicate check RWA ProductType 7

1426 Retail Mortgage Duplicate check RWA Basel Approach 8

1426 Retail Mortgage Duplicate check RWA Credit Rating Scale Name 9

1426 Retail Mortgage Duplicate check RWA Credit Rating 10

1427 Retail Mortgage Duplicate check Sales CommercialEntity 1

1427 Retail Mortgage Duplicate check Sales BusinessUnit 2

1427 Retail Mortgage Duplicate check Sales SubBusinessUnit(ifapplicable) 3

1427 Retail Mortgage Duplicate check Sales CountryofExposure 4

1427 Retail Mortgage Duplicate check Sales ReportingCurrency 5

1427 Retail Mortgage Duplicate check Sales AssetClass 6

1427 Retail Mortgage Duplicate check Sales ProductType 7

1427 Retail Mortgage Duplicate check Sales Year 8

1427 Retail Mortgage Duplicate check Sales Quarter 9

1427 Retail Mortgage Duplicate check Sales Yr 10

1427 Retail Mortgage Duplicate check Sales Qtr 11

1428 Retail Mortgage Duplicate check Trended Arrears CommercialEntity 1

1428 Retail Mortgage Duplicate check Trended Arrears BusinessUnit 2

1428 Retail Mortgage Duplicate check Trended Arrears SubBusinessUnit(ifapplicable) 3

1428 Retail Mortgage Duplicate check Trended Arrears CountryofExposure 4

1428 Retail Mortgage Duplicate check Trended Arrears ReportingCurrency 5

1428 Retail Mortgage Duplicate check Trended Arrears AssetClass 6

1428 Retail Mortgage Duplicate check Trended Arrears ProductType 7

1428 Retail Mortgage Duplicate check Trended Arrears Year 8

1428 Retail Mortgage Duplicate check Trended Arrears Month 9

1428 Retail Mortgage Duplicate check Trended Arrears (Previous)ArrearsBandbyMIA 10

1428 Retail Mortgage Duplicate check Trended Arrears (Current)ArrearsBandbyMIA 11

1429 Retail Mortgage Duplicate check Trended Collective Provisions CommercialEntity 1

1429 Retail Mortgage Duplicate check Trended Collective Provisions BusinessUnit 2

1429 Retail Mortgage Duplicate check Trended Collective Provisions SubBusinessUnit(ifapplicable) 3

1429 Retail Mortgage Duplicate check Trended Collective Provisions CountryofExposure 4

1429 Retail Mortgage Duplicate check Trended Collective Provisions ReportingCurrency 5

1429 Retail Mortgage Duplicate check Trended Collective Provisions AssetClass 6

1429 Retail Mortgage Duplicate check Trended Collective Provisions ProductType 7

1429 Retail Mortgage Duplicate check Trended Collective Provisions Year 8

1429 Retail Mortgage Duplicate check Trended Collective Provisions Month 9

1431 Retail Mortgage Duplicate check Trended Other CommercialEntity 1

1431 Retail Mortgage Duplicate check Trended Other BusinessUnit 2

1431 Retail Mortgage Duplicate check Trended Other SubBusinessUnit(ifapplicable) 3

1431 Retail Mortgage Duplicate check Trended Other CountryofExposure 4

1431 Retail Mortgage Duplicate check Trended Other ReportingCurrency 5

1431 Retail Mortgage Duplicate check Trended Other AssetClass 6

1431 Retail Mortgage Duplicate check Trended Other ProductType 7

1431 Retail Mortgage Duplicate check Trended Other Year 8

1431 Retail Mortgage Duplicate check Trended Other Month 9

1432 Retail Mortgage Duplicate check Vintage Analysis CommercialEntity 1

1432 Retail Mortgage Duplicate check Vintage Analysis BusinessUnit 2

1432 Retail Mortgage Duplicate check Vintage Analysis SubBusinessUnit(ifapplicable) 3

1432 Retail Mortgage Duplicate check Vintage Analysis CountryofExposure 4

1432 Retail Mortgage Duplicate check Vintage Analysis ReportingCurrency 5

1432 Retail Mortgage Duplicate check Vintage Analysis AssetClass 6

1432 Retail Mortgage Duplicate check Vintage Analysis ProductType 7

1432 Retail Mortgage Duplicate check Vintage Analysis SubProductType 8

1432 Retail Mortgage Duplicate check Vintage Analysis Vintage 9

1432 Retail Mortgage Duplicate check Vintage Analysis ArrearsBandMixed(provideabalanceforeachgrouping) 10

1433 Retail Mortgage Enumeration check Arrears AssetClass 1

1437 Retail Mortgage Enumeration check Arrears CountryofExposure 1

1438 Retail Mortgage Enumeration check Arrears ProductType 1

1439 Retail Mortgage Enumeration check Arrears Quarter 1

1440 Retail Mortgage Enumeration check Arrears ReportingCurrency 1

1442 Retail Mortgage Enumeration check Arrears Year 1

1443 Retail Mortgage Enumeration check LTV-Arrears MIA AdditionalSegmentation 1

1444 Retail Mortgage Enumeration check LTV-Arrears MIA ArrearsBandbyMIA 1

1445 Retail Mortgage Enumeration check LTV-Arrears MIA AssetClass 1

1449 Retail Mortgage Enumeration check LTV-Arrears MIA CountryofExposure 1

1450 Retail Mortgage Enumeration check LTV-Arrears MIA IndexedLTVBand 1

1451 Retail Mortgage Enumeration check LTV-Arrears MIA ProductType 1

1452 Retail Mortgage Enumeration check LTV-Arrears MIA ReportingCurrency 1

1454 Retail Mortgage Enumeration check LTV-Arrears MIA SubProductType 1

1455 Retail Mortgage Enumeration check LTV-Arrears PIA AdditionalSegmentation 1

1456 Retail Mortgage Enumeration check LTV-Arrears PIA ArrearsBandbyPIA 1

1457 Retail Mortgage Enumeration check LTV-Arrears PIA AssetClass 1

1461 Retail Mortgage Enumeration check LTV-Arrears PIA CountryofExposure 1

1462 Retail Mortgage Enumeration check LTV-Arrears PIA IndexedLTVBand 1

1463 Retail Mortgage Enumeration check LTV-Arrears PIA ProductType 1

1464 Retail Mortgage Enumeration check LTV-Arrears PIA ReportingCurrency 1

1466 Retail Mortgage Enumeration check LTV-Arrears PIA SubProductType 1

1467 Retail Mortgage Enumeration check LTV-Repayment AdditionalSegmentation 1

1468 Retail Mortgage Enumeration check LTV-Repayment AssetClass 1

1472 Retail Mortgage Enumeration check LTV-Repayment CountryofExposure 1

1473 Retail Mortgage Enumeration check LTV-Repayment IndexedLTVBand 1

1474 Retail Mortgage Enumeration check LTV-Repayment PaymentType 1

1475 Retail Mortgage Enumeration check LTV-Repayment ProductType 1

1476 Retail Mortgage Enumeration check LTV-Repayment ReportingCurrency 1

1478 Retail Mortgage Enumeration check LTV-Repayment SubProductType 1

1479 Retail Mortgage Enumeration check Repossessions AssetClass 1

1483 Retail Mortgage Enumeration check Repossessions CountryofExposure 1

1484 Retail Mortgage Enumeration check Repossessions ProductType 1

1485 Retail Mortgage Enumeration check Repossessions Quarter 1

1486 Retail Mortgage Enumeration check Repossessions ReportingCurrency 1

1488 Retail Mortgage Enumeration check Repossessions Year 1

1490 Retail Mortgage Enumeration check RWA AssetClass 1

1491 Retail Mortgage Enumeration check RWA BaselApproach 1

1495 Retail Mortgage Enumeration check RWA CountryofExposure 1

1496 Retail Mortgage Enumeration check RWA ProductType 1

1497 Retail Mortgage Enumeration check RWA ReportingCurrency 1

1499 Retail Mortgage Enumeration check Sales AssetClass 1

1503 Retail Mortgage Enumeration check Sales CountryofExposure 1

1504 Retail Mortgage Enumeration check Sales ProductType 1

1505 Retail Mortgage Enumeration check Sales Quarter 1

1507 Retail Mortgage Enumeration check Sales ReportingCurrency 1

1509 Retail Mortgage Enumeration check Sales Year 1

1511 Retail Mortgage Enumeration check Trended Arrears (Current)ArrearsBandbyMIA 1

1512 Retail Mortgage Enumeration check Trended Arrears (Previous)ArrearsBandbyMIA 1

1513 Retail Mortgage Enumeration check Trended Arrears AssetClass 1

1517 Retail Mortgage Enumeration check Trended Arrears CountryofExposure 1

1518 Retail Mortgage Enumeration check Trended Arrears Month 1

1519 Retail Mortgage Enumeration check Trended Arrears ProductType 1

1520 Retail Mortgage Enumeration check Trended Arrears ReportingCurrency 1

1522 Retail Mortgage Enumeration check Trended Arrears Year 1

1523 Retail Mortgage Enumeration check Trended Collective Provisions AssetClass 1

1527 Retail Mortgage Enumeration check Trended Collective Provisions CountryofExposure 1

1528 Retail Mortgage Enumeration check Trended Collective Provisions Month 1

1529 Retail Mortgage Enumeration check Trended Collective Provisions ProductType 1

1530 Retail Mortgage Enumeration check Trended Collective Provisions ReportingCurrency 1

1532 Retail Mortgage Enumeration check Trended Collective Provisions Year 1

1544 Retail Mortgage Enumeration check Trended Other AssetClass 1

1548 Retail Mortgage Enumeration check Trended Other CountryofExposure 1

1549 Retail Mortgage Enumeration check Trended Other Month 1

1550 Retail Mortgage Enumeration check Trended Other ProductType 1

1551 Retail Mortgage Enumeration check Trended Other ReportingCurrency 1

1553 Retail Mortgage Enumeration check Vintage Analysis ArrearsBandMixed(provideabalanceforeachgrouping) 1

1558 Retail Mortgage Enumeration check Vintage Analysis CountryofExposure 1

1559 Retail Mortgage Enumeration check Vintage Analysis ProductType 1

1560 Retail Mortgage Enumeration check Vintage Analysis ReportingCurrency 1

1562 Retail Mortgage Enumeration check Vintage Analysis SubProductType 1

1563 Retail Mortgage Enumeration check Vintage Analysis Vintage 1

1564 Retail Mortgage Range check Arrears NumberofDelinquentLoans(loans>6MIA) 1

1565 Retail Mortgage Range check Arrears NumberofNewDelinquentLoans(loansthatbecame>6MIAinperiod) 1

1566 Retail Mortgage Range check LTV-Arrears MIA DrawnBalance 1

1567 Retail Mortgage Range check LTV-Arrears PIA DrawnBalance 1

1568 Retail Mortgage Range check LTV-Repayment Balance-WeightedAverageInterestRate 1

1569 Retail Mortgage Range check LTV-Repayment CommittedLimit 1

1570 Retail Mortgage Range check LTV-Repayment DrawnBalance 1

1571 Retail Mortgage Range check Repossessions NumberofRepossessionsduetoArrears 1

1572 Retail Mortgage Range check RWA DrawnBalance 1

1573 Retail Mortgage Range check RWA EAD-WeightedLGD(ifapplicable) 1

1574 Retail Mortgage Range check RWA EAD-WeightedPD(ifapplicable) 1

1575 Retail Mortgage Range check RWA ExpectedLoss(ifapplicable) 1

1576 Retail Mortgage Range check RWA ExposureforRWA 1

1577 Retail Mortgage Range check RWA RWA 1

1578 Retail Mortgage Range check Sales NumberofSales 1

1579 Retail Mortgage Range check Trended Arrears DrawnBalance 1

1580 Retail Mortgage Range check Trended Collective Provisions CollectiveProvisions(excludingIBNR/managementoverlay) 1

1581 Retail Mortgage Range check Trended Collective Provisions CollectiveProvisions(onlyIBNR/managementoverlay) 1

1583 Retail Mortgage Range check Trended Other BalanceChargedOff(ifapplicable) 1

1584 Retail Mortgage Range check Trended Other BalanceinArrears 1

1585 Retail Mortgage Range check Trended Other BalanceUp-to-Date 1

1586 Retail Mortgage Range check Trended Other Balance-WeightedAverageIndexedLTV 1

1587 Retail Mortgage Range check Trended Other DrawnBalance 1

1588 Retail Mortgage Range check Trended Other IndividualProvisions(Fraud) 1

1589 Retail Mortgage Range check Trended Other IndividualProvisions(NonFraud) 1

1590 Retail Mortgage Range check Trended Other NewBusinessAveragePD(ApplicationScoring) 1

1591 Retail Mortgage Range check Trended Other NumberofRepossessions
(inperiod) 1

1592 Retail Mortgage Range check Trended Other ProvisiononBalancesinArrears 1

1593 Retail Mortgage Range check Trended Other ProvisiononBalancesinPossession 1

1594 Retail Mortgage Range check Trended Other ProvisiononBalancesUp-to-Date 1

1595 Retail Mortgage Range check Trended Other UndrawnBalance 1

1596 Retail Mortgage Range check Vintage Analysis DrawnBalance 1

1598 Retail Mortgage Type check Arrears BusinessUnit 1

1599 Retail Mortgage Type check Arrears CommercialEntity 1

1601 Retail Mortgage Type check Arrears NumberofDelinquentLoans(loans>6MIA) 1

1602 Retail Mortgage Type check Arrears NumberofNewDelinquentLoans(loansthatbecame>6MIAinperiod) 1

1606 Retail Mortgage Type check Arrears SubBusinessUnit(ifapplicable) 1

1608 Retail Mortgage Type check Comments AssetClass 1

1609 Retail Mortgage Type check Comments BusinessUnit 1

1610 Retail Mortgage Type check Comments Comment 1

1611 Retail Mortgage Type check Comments CommercialEntity 1

1612 Retail Mortgage Type check Comments Context 1

1613 Retail Mortgage Type check Comments CountryofExposure 1

1614 Retail Mortgage Type check Comments ProductType 1

1615 Retail Mortgage Type check Comments Quarter/Month 1

1616 Retail Mortgage Type check Comments ReportingCurrency 1

1617 Retail Mortgage Type check Comments RuleID 1

1618 Retail Mortgage Type check Comments SubBusinessUnit(ifapplicable) 1

1619 Retail Mortgage Type check Comments Year 1

1623 Retail Mortgage Type check LTV-Arrears MIA BusinessUnit 1

1624 Retail Mortgage Type check LTV-Arrears MIA CommercialEntity 1

1626 Retail Mortgage Type check LTV-Arrears MIA DrawnBalance 1

1630 Retail Mortgage Type check LTV-Arrears MIA SubBusinessUnit(ifapplicable) 1

1635 Retail Mortgage Type check LTV-Arrears PIA BusinessUnit 1

1636 Retail Mortgage Type check LTV-Arrears PIA CommercialEntity 1

1638 Retail Mortgage Type check LTV-Arrears PIA DrawnBalance 1

1642 Retail Mortgage Type check LTV-Arrears PIA SubBusinessUnit(ifapplicable) 1

1646 Retail Mortgage Type check LTV-Repayment Balance-WeightedAverageInterestRate 1

1647 Retail Mortgage Type check LTV-Repayment BusinessUnit 1

1648 Retail Mortgage Type check LTV-Repayment CommercialEntity 1

1649 Retail Mortgage Type check LTV-Repayment CommittedLimit 1

1651 Retail Mortgage Type check LTV-Repayment DrawnBalance 1

1656 Retail Mortgage Type check LTV-Repayment SubBusinessUnit(ifapplicable) 1

1659 Retail Mortgage Type check Repossessions BusinessUnit 1

1660 Retail Mortgage Type check Repossessions CommercialEntity 1

1662 Retail Mortgage Type check Repossessions NumberofRepossessionsduetoArrears 1

1667 Retail Mortgage Type check Repossessions SubBusinessUnit(ifapplicable) 1

1672 Retail Mortgage Type check RWA BusinessUnit 1

1673 Retail Mortgage Type check RWA CommercialEntity 1

1675 Retail Mortgage Type check RWA CreditRating 1

1676 Retail Mortgage Type check RWA CreditRatingScaleName 1

1677 Retail Mortgage Type check RWA DrawnBalance 1

1678 Retail Mortgage Type check RWA EAD-WeightedLGD(ifapplicable) 1

1679 Retail Mortgage Type check RWA EAD-WeightedPD(ifapplicable) 1

1680 Retail Mortgage Type check RWA ExpectedLoss(ifapplicable) 1

1681 Retail Mortgage Type check RWA ExposureforRWA 1

1684 Retail Mortgage Type check RWA RWA 1

1685 Retail Mortgage Type check RWA SubBusinessUnit(ifapplicable) 1

1687 Retail Mortgage Type check Sales BusinessUnit 1

1688 Retail Mortgage Type check Sales CommercialEntity 1

1690 Retail Mortgage Type check Sales NumberofSales 1

1695 Retail Mortgage Type check Sales SubBusinessUnit(ifapplicable) 1

1696 Retail Mortgage Type check Sales TotalMarketValuationofSoldProperties 1

1697 Retail Mortgage Type check Sales TotalRealisedSaleValue 1

1703 Retail Mortgage Type check Trended Arrears BusinessUnit 1

1704 Retail Mortgage Type check Trended Arrears CommercialEntity 1

1706 Retail Mortgage Type check Trended Arrears DrawnBalance 1

1710 Retail Mortgage Type check Trended Arrears SubBusinessUnit(ifapplicable) 1

1713 Retail Mortgage Type check Trended Collective Provisions BusinessUnit 1

1714 Retail Mortgage Type check Trended Collective Provisions CollectiveProvisions(excludingIBNR/managementoverlay) 1

1715 Retail Mortgage Type check Trended Collective Provisions CollectiveProvisions(onlyIBNR/managementoverlay) 1

1716 Retail Mortgage Type check Trended Collective Provisions CommercialEntity 1

1721 Retail Mortgage Type check Trended Collective Provisions SubBusinessUnit(ifapplicable) 1

1735 Retail Mortgage Type check Trended Other BalanceChargedOff(ifapplicable) 1

1736 Retail Mortgage Type check Trended Other BalanceinArrears 1

1737 Retail Mortgage Type check Trended Other BalanceUp-to-Date 1

1738 Retail Mortgage Type check Trended Other Balance-WeightedAverageIndexedLTV 1

1739 Retail Mortgage Type check Trended Other BusinessUnit 1

1740 Retail Mortgage Type check Trended Other CommercialEntity 1

1742 Retail Mortgage Type check Trended Other DrawnBalance 1

1743 Retail Mortgage Type check Trended Other ImpairmentCharge 1

1744 Retail Mortgage Type check Trended Other IndividualProvisions(Fraud) 1

1745 Retail Mortgage Type check Trended Other IndividualProvisions(NonFraud) 1

1746 Retail Mortgage Type check Trended Other LossatWriteOff 1

1748 Retail Mortgage Type check Trended Other NewBusinessAveragePD(ApplicationScoring) 1

1749 Retail Mortgage Type check Trended Other NumberofRepossessions
(inperiod) 1

1751 Retail Mortgage Type check Trended Other ProvisiononBalancesinArrears 1

1752 Retail Mortgage Type check Trended Other ProvisiononBalancesinPossession 1

1753 Retail Mortgage Type check Trended Other ProvisiononBalancesUp-to-Date 1

1755 Retail Mortgage Type check Trended Other SubBusinessUnit(ifapplicable) 1

1756 Retail Mortgage Type check Trended Other UndrawnBalance 1

1757 Retail Mortgage Type check Trended Other Year 1

1760 Retail Mortgage Type check Vintage Analysis BusinessUnit 1

1761 Retail Mortgage Type check Vintage Analysis CommercialEntity 1

1763 Retail Mortgage Type check Vintage Analysis DrawnBalance 1

1766 Retail Mortgage Type check Vintage Analysis SubBusinessUnit(ifapplicable) 1

1769 Structured Finance Business rule Covered Bonds AccountingDesignation 1

1770 Structured Finance Business rule Covered Bonds AFSReserveBalance 1

1771 Structured Finance Business rule Covered Bonds AFSReserveBalance 1

1772 Structured Finance Business rule Covered Bonds CleanMarketValue 1

1773 Structured Finance Business rule Covered Bonds CoverPoolArrearsBand1to90d 1

1774 Structured Finance Business rule Covered Bonds CoverPoolLTVBand:<60% 1

1775 Structured Finance Business rule Covered Bonds CurrentDBRSRating 1

1776 Structured Finance Business rule Covered Bonds CurrentFitchRating 1

1777 Structured Finance Business rule Covered Bonds CurrentMoodysRating 1

1778 Structured Finance Business rule Covered Bonds CurrentSandPRating 1

1779 Structured Finance Business rule Covered Bonds ImpairmentProvision 1

1780 Structured Finance Business rule Securitisation Positions AccountingDesignation 1

1781 Structured Finance Business rule Securitisation Positions AFSReserveBalance 1

1782 Structured Finance Business rule Securitisation Positions AFSReserveBalance 1

1783 Structured Finance Business rule Securitisation Positions CleanMarketValue 1

1784 Structured Finance Business rule Securitisation Positions CurrentDBRSRating 1

1786 Structured Finance Business rule Securitisation Positions CurrentFitchRating 1

1788 Structured Finance Business rule Securitisation Positions CurrentInternal/InferredCreditQualityStep 1

1789 Structured Finance Business rule Securitisation Positions CurrentMoody'sRating 1

1791 Structured Finance Business rule Securitisation Positions CurrentNotional 1

1792 Structured Finance Business rule Securitisation Positions CurrentS&PRating 1

1794 Structured Finance Business rule Securitisation Positions ImpairmentProvision 1

1795 Structured Finance Business rule Securitisation Positions IRBRWACategory 1

1796 Structured Finance Business rule Securitisation Positions IRBRWACategory 1

1797 Structured Finance Business rule Securitisation Positions IRBRWACategory 1

1798 Structured Finance Business rule Securitisation Positions RWA 1

1799 Structured Finance Business rule Securitisation Positions RWA 1

1800 Structured Finance Business rule Securitisation Positions RWA 1

1801 Structured Finance Business rule Securitisation Positions TrancheAttachmentPoint 1

1802 Structured Finance Business rule Securitisation Positions TrancheAttachmentPoint 1

1803 Structured Finance Business rule Securitisation Positions TrancheDetachmentPoint 1

1804 Structured Finance Business rule Significant Risk Transfer Pre-securitisationTotalReferencePortfolioExposure 1

1805 Structured Finance Duplicate Check Covered Bonds UniqueID 1

1806 Structured Finance Duplicate Check Securitisation Positions UniqueID 1

1807 Structured Finance Enumeration check Covered Bonds AccountingDesignation 1

1809 Structured Finance Enumeration check Covered Bonds BookType 1

1810 Structured Finance Enumeration check Covered Bonds CapitalRequirementCalculationApproach 1

1811 Structured Finance Enumeration check Covered Bonds CountryofOriginofCoverPool 1

1812 Structured Finance Enumeration check Covered Bonds CountryofOriginofCoveredBond 1

1813 Structured Finance Enumeration check Covered Bonds CoverPoolAssetType 1

1814 Structured Finance Enumeration check Covered Bonds CoveredBondSenUnsecIssuerDBRSRating 1

1815 Structured Finance Enumeration check Covered Bonds CoveredBondSenUnsecIssuerFitchRating 1

1816 Structured Finance Enumeration check Covered Bonds CoveredBondSenUnsecIssuerMoody'sRating 1

1817 Structured Finance Enumeration check Covered Bonds CoveredBondSenUnsecIssuerS&PRating 1

1818 Structured Finance Enumeration check Covered Bonds CurrencyofInstrument 1

1819 Structured Finance Enumeration check Covered Bonds CurrentCoveredBondDBRSRating 1

1820 Structured Finance Enumeration check Covered Bonds CurrentCoveredBondFitchRating 1

1821 Structured Finance Enumeration check Covered Bonds CurrentCoveredBondMoody'sRating 1

1822 Structured Finance Enumeration check Covered Bonds CurrentCoveredBondS&PRating 1

1823 Structured Finance Enumeration check Covered Bonds ReportingCurrency 1

1824 Structured Finance Enumeration check Securitisation Positions AccountingDesignation 1

1826 Structured Finance Enumeration check Securitisation Positions BookType 1

1827 Structured Finance Enumeration check Securitisation Positions CapitalRequirementCalculationApproach 1

1828 Structured Finance Enumeration check Securitisation Positions CountryofOriginofUnderlyings 1

1829 Structured Finance Enumeration check Securitisation Positions CurrencyofInstrument 1

1830 Structured Finance Enumeration check Securitisation Positions CurrentDBRSRating 1

1831 Structured Finance Enumeration check Securitisation Positions CurrentFitchRating 1

1832 Structured Finance Enumeration check Securitisation Positions CurrentInternal/InferredCreditQualityStep 1

1833 Structured Finance Enumeration check Securitisation Positions CurrentMoody'sRating 1

1834 Structured Finance Enumeration check Securitisation Positions CurrentS&PRating 1

1835 Structured Finance Enumeration check Securitisation Positions InterestMechanism 1

1836 Structured Finance Enumeration check Securitisation Positions IRBRWACategory 1

1837 Structured Finance Enumeration check Securitisation Positions ProductType 1

1838 Structured Finance Enumeration check Securitisation Positions ReportingCurrency 1

1839 Structured Finance Enumeration check Securitisation Positions SFPositionType 1

1840 Structured Finance Enumeration check Securitisation Positions Sub-productType 1

1841 Structured Finance Range check Covered Bonds CoverPoolArrearsBand1to90d 1

1842 Structured Finance Range check Covered Bonds CoverPoolArrearsBand:180+d 1

1843 Structured Finance Range check Covered Bonds CoverPoolArrearsBand:91dto180d 1

1844 Structured Finance Range check Covered Bonds CoverPoolLTVBand:<60% 1

1845 Structured Finance Range check Covered Bonds CoverPoolLTVBand:>=100% 1

1846 Structured Finance Range check Covered Bonds CoverPoolLTVBand:>=60%to<80% 1

1847 Structured Finance Range check Covered Bonds CoverPoolLTVBand:>=80%to<100% 1

1848 Structured Finance Range check Covered Bonds ExpectedLoss 1

1849 Structured Finance Range check Covered Bonds ImpairmentProvision 1

1850 Structured Finance Range check Covered Bonds RegulatoryCarryValue 1

1851 Structured Finance Range check Covered Bonds RWA 1

1852 Structured Finance Range check Securitisation Positions ExpectedLoss 1

1853 Structured Finance Range check Securitisation Positions ImpairmentProvision 1

1854 Structured Finance Range check Securitisation Positions RegulatoryCarryValue 1

1855 Structured Finance Range check Securitisation Positions RWA 1

1856 Structured Finance Range check Securitisation Positions WeightedAverageLife(WALinyears) 1

1857 Structured Finance Type Check Covered Bonds AccountingCarryValue 1

1859 Structured Finance Type Check Covered Bonds AFSReserveBalance 1

1862 Structured Finance Type Check Covered Bonds BusinessUnit 1

1864 Structured Finance Type Check Covered Bonds CleanMarketValue 1

1865 Structured Finance Type Check Covered Bonds CommercialEntity 1

1868 Structured Finance Type Check Covered Bonds CoverPoolArrearsBand1to90d 1

1869 Structured Finance Type Check Covered Bonds CoverPoolArrearsBand:180+d 1

1870 Structured Finance Type Check Covered Bonds CoverPoolArrearsBand:91dto180d 1

1872 Structured Finance Type Check Covered Bonds CoverPoolLTVBand:<60% 1

1873 Structured Finance Type Check Covered Bonds CoverPoolLTVBand:>=100% 1

1874 Structured Finance Type Check Covered Bonds CoverPoolLTVBand:>=60%to<80% 1

1875 Structured Finance Type Check Covered Bonds CoverPoolLTVBand:>=80%to<100% 1

1880 Structured Finance Type Check Covered Bonds CRDCompliant? 1

1886 Structured Finance Type Check Covered Bonds CurrentNotional 1

1887 Structured Finance Type Check Covered Bonds CurrentOvercollateralisation 1

1888 Structured Finance Type Check Covered Bonds DescriptionofCoveredBond 1

1889 Structured Finance Type Check Covered Bonds ExpectedLoss 1

1890 Structured Finance Type Check Covered Bonds ImpairmentProvision 1

1891 Structured Finance Type Check Covered Bonds ISINCode 1

1892 Structured Finance Type Check Covered Bonds RegulatoryCarryValue 1

1894 Structured Finance Type Check Covered Bonds RWA 1

1895 Structured Finance Type Check Covered Bonds SubBusinessUnit(ifapplicable) 1

1896 Structured Finance Type Check Covered Bonds UniqueID 1

1897 Structured Finance Type Check Securitisation Positions AccountingCarryValue 1

1899 Structured Finance Type Check Securitisation Positions AFSReserveBalance 1

1902 Structured Finance Type Check Securitisation Positions BusinessUnit 1

1904 Structured Finance Type Check Securitisation Positions CleanMarketValue 1

1905 Structured Finance Type Check Securitisation Positions CommercialEntity 1

1912 Structured Finance Type Check Securitisation Positions CurrentNotional 1

1914 Structured Finance Type Check Securitisation Positions DescriptionofInstrument 1

1915 Structured Finance Type Check Securitisation Positions ExpectedLoss 1

1916 Structured Finance Type Check Securitisation Positions ImpairmentProvision 1

1919 Structured Finance Type Check Securitisation Positions ISINCode 1

1920 Structured Finance Type Check Securitisation Positions PositionDeductedfromCapital? 1

1922 Structured Finance Type Check Securitisation Positions RegulatoryCarryValue 1

1924 Structured Finance Type Check Securitisation Positions Resecuritisation? 1

1925 Structured Finance Type Check Securitisation Positions RWA 1

1927 Structured Finance Type Check Securitisation Positions SubBusinessUnit(ifapplicable) 1

1928 Structured Finance Type Check Securitisation Positions SubBusinessUnit(ifapplicable) 1

1929 Structured Finance Type Check Securitisation Positions TrancheAttachmentPoint 1

1930 Structured Finance Type Check Securitisation Positions TrancheDetachmentPoint 1

1931 Structured Finance Type Check Securitisation Positions UniqueID 1

1932 Structured Finance Type Check Securitisation Positions WeightedAverageLife(WALinyears) 1

1933 Structured Finance Type check Significant Risk Transfer CollateralHaircutRelatingtoDeal 1

1934 Structured Finance Type check Significant Risk Transfer CountryofOriginofSecuritisedExposures 1

1935 Structured Finance Type check Significant Risk Transfer CurrencyHaircutRelatingtoDeal 1

1936 Structured Finance Type check Significant Risk Transfer CurrencyofTrancheOriginated 1

1937 Structured Finance Type check Significant Risk Transfer CurrentNotionalofTrancheOriginated 1

1938 Structured Finance Type check Significant Risk Transfer Firm'sCapitalDeductionrelatingtoTranche 1

1939 Structured Finance Type check Significant Risk Transfer Firm'sExposuretoTranche 1

1940 Structured Finance Type check Significant Risk Transfer Firm'sRiskWeightedExposuretoTranche 1

1941 Structured Finance Type check Significant Risk Transfer Pre-securitisationTotalReferencePortfolioExposure 1

1942 Structured Finance Type check Significant Risk Transfer Pre-securitisationTotalReferencePortfolioRiskWeightedExposure 1

1943 Structured Finance Type check Significant Risk Transfer ReportingCurrency 1

1944 Structured Finance Type check Significant Risk Transfer SecuritisedAssetClass 1

1945 Structured Finance Type check Significant Risk Transfer TotalReferencePortfolioUnderlyingEL 1

1946 Structured Finance Type check Significant Risk Transfer TotalReferencePortfolioUnderlyingUL 1

1947 Structured Finance Type check Significant Risk Transfer Tranche 1

1948 Structured Finance Type check Significant Risk Transfer TrancheCoupon(index&premium) 1

1949 Structured Finance Type check Significant Risk Transfer TrancheCurrentDBRSRating 1

1950 Structured Finance Type check Significant Risk Transfer TrancheCurrentFitchRating 1

1951 Structured Finance Type check Significant Risk Transfer TrancheCurrentMoody'sRating 1

1952 Structured Finance Type check Significant Risk Transfer TrancheCurrentS&PRating 1

1953 Structured Finance Type check Significant Risk Transfer TransactionName&Series 1

1954 Wholesale Business rule Large Exposures BaselApproach 1

1954 Wholesale Business rule Large Exposures ExposureforRWA 2



1954 Wholesale Business rule Large Exposures DrawnBalance 3

1955 Wholesale Business rule Large Exposures CommittedLimit 1

1955 Wholesale Business rule Large Exposures DrawnBalance 2

1956 Wholesale Business rule Limits by Maturity Band AssetClass 1

1956 Wholesale Business rule Limits by Maturity Band LTVBand(applicableonlytoCREexposures) 2

1957 Wholesale Business rule Limits by Maturity Band AssetClass 1

1957 Wholesale Business rule Limits by Maturity Band LTVBand(applicableonlytoCREexposures) 2

1958 Wholesale Business rule Limits by Maturity Band CommittedLimit 1

1958 Wholesale Business rule Risk Measures DrawnBalance 2

1959 Wholesale Business rule Limits by Maturity Band CommittedLimit 1

1959 Wholesale Business rule Limits by Vintage CommittedLimit 2

1960 Wholesale Business rule Limits by Vintage AssetClass 1

1960 Wholesale Business rule Limits by Vintage LTVBand(applicableonlytoCREexposures) 2

1961 Wholesale Business rule Limits by Vintage AssetClass 1

1961 Wholesale Business rule Limits by Vintage LTVBand(applicableonlytoCREexposures) 2

1962 Wholesale Business rule Limits by Vintage CommittedLimit 1

1962 Wholesale Business rule Risk Measures DrawnBalance 2

1963 Wholesale Business rule Risk Measures AssetClass 1

1963 Wholesale Business rule Risk Measures LTVBand(applicableonlytoCREexposures) 2

1964 Wholesale Business rule Risk Measures AssetClass 1

1964 Wholesale Business rule Risk Measures InterestCoverRatio(applicableonlytoCREexposures) 2

1965 Wholesale Business rule Risk Measures AssetClass 1

1965 Wholesale Business rule Risk Measures LTVBand(applicableonlytoCREexposures) 2

1966 Wholesale Business rule Risk Measures AssetClass 1

1966 Wholesale Business rule Risk Measures InterestCoverRatio(applicableonlytoCREexposures) 2

1967 Wholesale Business rule Risk Measures BaselApproach 1

1967 Wholesale Business rule Risk Measures ExposureforRWA 2

1967 Wholesale Business rule Risk Measures DrawnBalance 3

1968 Wholesale Business rule Risk Measures BaselApproach 1

1968 Wholesale Business rule Risk Measures EAD-WeightedPD 2

1968 Wholesale Business rule Risk Measures EAD-WeightedLGD 3

1968 Wholesale Business rule Risk Measures ExpectedLoss 4

1969 Wholesale Business rule Risk Measures BaselApproach 1

1969 Wholesale Business rule Risk Measures ExpectedLoss 2

1970 Wholesale Business rule Risk Measures BaselApproach 1

1970 Wholesale Business rule Risk Measures EAD-WeightedPD 2

1970 Wholesale Business rule Risk Measures EAD-WeightedLGD 3

1970 Wholesale Business rule Risk Measures ExpectedLoss 4

1971 Wholesale Business rule Individual Provisions CommercialEntity 6

1971 Wholesale Business rule Individual Provisions BusinessUnit 7

1971 Wholesale Business rule Individual Provisions SubBusinessUnit(ifapplicable) 8

1971 Wholesale Business rule Individual Provisions CountryofExposure 9

1971 Wholesale Business rule Individual Provisions AssetClass 10

1971 Wholesale Business rule Risk Measures CommercialEntity 1

1971 Wholesale Business rule Risk Measures BusinessUnit 2

1971 Wholesale Business rule Risk Measures SubBusinessUnit(ifapplicable) 3

1971 Wholesale Business rule Risk Measures CountryofExposure 4

1971 Wholesale Business rule Risk Measures AssetClass 5

1972 Wholesale Business rule Collective Provisions CommercialEntity 6

1972 Wholesale Business rule Collective Provisions BusinessUnit 7

1972 Wholesale Business rule Collective Provisions SubBusinessUnit(ifapplicable) 8

1972 Wholesale Business rule Collective Provisions CountryofExposure 9

1972 Wholesale Business rule Collective Provisions AssetClass 10

1972 Wholesale Business rule Risk Measures CommercialEntity 1

1972 Wholesale Business rule Risk Measures BusinessUnit 2

1972 Wholesale Business rule Risk Measures SubBusinessUnit(ifapplicable) 3

1972 Wholesale Business rule Risk Measures CountryofExposure 4

1972 Wholesale Business rule Risk Measures AssetClass 5

1973 Wholesale Business rule Limits by Maturity Band CommercialEntity 6

1973 Wholesale Business rule Limits by Maturity Band BusinessUnit 7

1973 Wholesale Business rule Limits by Maturity Band SubBusinessUnit(ifapplicable) 8

1973 Wholesale Business rule Limits by Maturity Band CountryofExposure 9

1973 Wholesale Business rule Limits by Maturity Band AssetClass 10

1973 Wholesale Business rule Risk Measures CommercialEntity 1

1973 Wholesale Business rule Risk Measures BusinessUnit 2

1973 Wholesale Business rule Risk Measures SubBusinessUnit(ifapplicable) 3

1973 Wholesale Business rule Risk Measures CountryofExposure 4

1973 Wholesale Business rule Risk Measures AssetClass 5

1974 Wholesale Business rule Limits by Vintage CommercialEntity 6

1974 Wholesale Business rule Limits by Vintage BusinessUnit 7

1974 Wholesale Business rule Limits by Vintage SubBusinessUnit(ifapplicable) 8

1974 Wholesale Business rule Limits by Vintage CountryofExposure 9

1974 Wholesale Business rule Limits by Vintage AssetClass 10

1974 Wholesale Business rule Risk Measures CommercialEntity 1

1974 Wholesale Business rule Risk Measures BusinessUnit 2

1974 Wholesale Business rule Risk Measures SubBusinessUnit(ifapplicable) 3

1974 Wholesale Business rule Risk Measures CountryofExposure 4

1974 Wholesale Business rule Risk Measures AssetClass 5

1975 Wholesale Business rule Risk Measures LTVBand(applicableonlytoCREexposures) 1

1976 Wholesale Business rule Risk Measures PercentageSeniorSecuredExposure 1

1976 Wholesale Business rule Risk Measures PercentageSeniorUnsecuredandSubordinatedSecuredExposure 2

1976 Wholesale Business rule Risk Measures PercentageSubordinatedUnsecuredExposure 3

1977 Wholesale Duplicate check Collective Provisions CommercialEntity 1

1977 Wholesale Duplicate check Collective Provisions BusinessUnit 2

1977 Wholesale Duplicate check Collective Provisions SubBusinessUnit(ifapplicable) 3

1977 Wholesale Duplicate check Collective Provisions CountryofExposure 4

1977 Wholesale Duplicate check Collective Provisions AssetClass 5

1977 Wholesale Duplicate check Collective Provisions Sector(ifapplicable) 6

1978 Wholesale Duplicate check Individual Provisions CommercialEntity 1

1978 Wholesale Duplicate check Individual Provisions BusinessUnit 2

1978 Wholesale Duplicate check Individual Provisions SubBusinessUnit(ifapplicable) 3

1978 Wholesale Duplicate check Individual Provisions CountryofExposure 4

1978 Wholesale Duplicate check Individual Provisions AssetClass 5

1978 Wholesale Duplicate check Individual Provisions Sector
(ifapplicable) 6

1979 Wholesale Duplicate check Limits by Maturity Band CommercialEntity 1

1979 Wholesale Duplicate check Limits by Maturity Band BusinessUnit 2

1979 Wholesale Duplicate check Limits by Maturity Band SubBusinessUnit(ifapplicable) 3

1979 Wholesale Duplicate check Limits by Maturity Band CountryofExposure 4

1979 Wholesale Duplicate check Limits by Maturity Band AssetClass 5

1979 Wholesale Duplicate check Limits by Maturity Band Sector(ifapplicable) 6

1979 Wholesale Duplicate check Limits by Maturity Band LTVBand(applicableonlytoCREexposures) 7

1979 Wholesale Duplicate check Limits by Maturity Band MaturityBand 8

1980 Wholesale Duplicate check Limits by Vintage CommercialEntity 1

1980 Wholesale Duplicate check Limits by Vintage BusinessUnit 2

1980 Wholesale Duplicate check Limits by Vintage SubBusinessUnit(ifapplicable) 3

1980 Wholesale Duplicate check Limits by Vintage CountryofExposure 4

1980 Wholesale Duplicate check Limits by Vintage AssetClass 5

1980 Wholesale Duplicate check Limits by Vintage Sector 6

1980 Wholesale Duplicate check Limits by Vintage LTVBand(applicableonlytoCREexposures) 7

1980 Wholesale Duplicate check Limits by Vintage Vintage 8

1981 Wholesale Duplicate check Risk Measures CommercialEntity 1

1981 Wholesale Duplicate check Risk Measures BusinessUnit 2

1981 Wholesale Duplicate check Risk Measures SubBusinessUnit(ifapplicable) 3

1981 Wholesale Duplicate check Risk Measures CountryofExposure 4

1981 Wholesale Duplicate check Risk Measures AssetClass 5

1981 Wholesale Duplicate check Risk Measures Sector
(SIC2007Sections) 6

1981 Wholesale Duplicate check Risk Measures BaselApproach 7

1981 Wholesale Duplicate check Risk Measures CreditRatingScaleName 8

1981 Wholesale Duplicate check Risk Measures CreditRating 9

1981 Wholesale Duplicate check Risk Measures LTVBand(applicableonlytoCREexposures) 10

1982 Wholesale Enumeration check Collective Provisions AssetClass 1

1986 Wholesale Enumeration check Collective Provisions CountryofExposure 1

1987 Wholesale Enumeration check Collective Provisions Sector(ifapplicable) 1

1989 Wholesale Enumeration check Individual Provisions AssetClass 1

1993 Wholesale Enumeration check Individual Provisions CountryofExposure 1

1994 Wholesale Enumeration check Individual Provisions Sector
(ifapplicable) 1

1995 Wholesale Enumeration check Large Exposures AssetClass 1

1997 Wholesale Enumeration check Large Exposures CountryofExposure 1

1998 Wholesale Enumeration check Large Exposures CurrentDBRSRating 1

1999 Wholesale Enumeration check Large Exposures CurrentFitchRating 1

2000 Wholesale Enumeration check Large Exposures CurrentMoody'sRating 1

2001 Wholesale Enumeration check Large Exposures CurrentS&PRating 1

2002 Wholesale Enumeration check Large Exposures Sector(SIC2007Sections) 1

2007 Wholesale Enumeration check Limits by Maturity Band CountryofExposure 1

2008 Wholesale Enumeration check Limits by Maturity Band LTVBand(applicableonlytoCREexposures) 1

2009 Wholesale Enumeration check Limits by Maturity Band MaturityBand 1

2010 Wholesale Enumeration check Limits by Maturity Band Sector(ifapplicable) 1

2016 Wholesale Enumeration check Limits by Vintage CountryofExposure 1

2017 Wholesale Enumeration check Limits by Vintage LTVBand(applicableonlytoCREexposures) 1

2018 Wholesale Enumeration check Limits by Vintage Sector 1

2020 Wholesale Enumeration check Limits by Vintage Vintage 1

2021 Wholesale Enumeration check Risk Measures AssetClass 1

2022 Wholesale Enumeration check Risk Measures BaselApproach 1

2026 Wholesale Enumeration check Risk Measures CountryofExposure 1

2027 Wholesale Enumeration check Risk Measures LTVBand(applicableonlytoCREexposures) 1

2028 Wholesale Enumeration check Risk Measures Sector
(SIC2007Sections) 1

2030 Wholesale Range check Collective Provisions CollectiveProvisions 1

2031 Wholesale Range check Individual Provisions IndividualProvisions 1

2032 Wholesale Range check Large Exposures CommittedLimit 1

2033 Wholesale Range check Large Exposures DrawnBalance 1

2034 Wholesale Range check Large Exposures ExposureforRWA 1

2035 Wholesale Range check Large Exposures ExposureWeightedMaturity 1

2036 Wholesale Range check Large Exposures ExposureWeightedVintage 1

2037 Wholesale Range check Large Exposures IndividualProvisions 1

2038 Wholesale Range check Large Exposures RWA 1

2039 Wholesale Range check Limits by Maturity Band CommittedLimit 1

2040 Wholesale Range check Limits by Vintage CommittedLimit 1

2041 Wholesale Range check Risk Measures DrawnBalance 1

2042 Wholesale Range check Risk Measures EAD-WeightedLGD 1

2043 Wholesale Range check Risk Measures EAD-WeightedPD 1

2044 Wholesale Range check Risk Measures ExposureforRWA 1

2045 Wholesale Range check Risk Measures InterestCoverRatio(applicableonlytoCREexposures) 1

2046 Wholesale Range check Risk Measures NumberofObligors 1

2047 Wholesale Range check Risk Measures PercentageSeniorSecuredExposure 1

2048 Wholesale Range check Risk Measures PercentageSeniorUnsecuredandSubordinatedSecuredExposure 1

2049 Wholesale Range check Risk Measures PercentageSubordinatedUnsecuredExposure 1

2050 Wholesale Range check Risk Measures RWA 1

2051 Wholesale Type check Additional Info Comment 1

2052 Wholesale Type check Additional Info Filename 1

2053 Wholesale Type check Additional Info Topic 1

2055 Wholesale Type check Collective Provisions BusinessUnit 1

2056 Wholesale Type check Collective Provisions CollectiveProvisions 1

2057 Wholesale Type check Collective Provisions CommercialEntity 1

2060 Wholesale Type check Collective Provisions SubBusinessUnit(ifapplicable) 1

2061 Wholesale Type check Comments AssetClass 1

2062 Wholesale Type check Comments BusinessUnit 1

2063 Wholesale Type check Comments Comment 1

2064 Wholesale Type check Comments CommercialEntity 1

2065 Wholesale Type check Comments Context 1

2066 Wholesale Type check Comments CountryofExposure 1

2067 Wholesale Type check Comments RuleID 1

2068 Wholesale Type check Comments Sector(ifapplicable) 1

2069 Wholesale Type check Comments SubBusinessUnit(ifapplicable) 1

2071 Wholesale Type check Individual Provisions BusinessUnit 1

2072 Wholesale Type check Individual Provisions CommercialEntity 1

2074 Wholesale Type check Individual Provisions IndividualProvisions 1

2076 Wholesale Type check Individual Provisions SubBusinessUnit(ifapplicable) 1

2079 Wholesale Type check Large Exposures CommittedLimit 1

2080 Wholesale Type check Large Exposures CounterpartyName 1

2082 Wholesale Type check Large Exposures CreditRating 1

2083 Wholesale Type check Large Exposures CreditRatingScaleName 1

2088 Wholesale Type check Large Exposures DrawnBalance 1

2089 Wholesale Type check Large Exposures ExposureforRWA 1

2090 Wholesale Type check Large Exposures ExposureWeightedMaturity 1

2091 Wholesale Type check Large Exposures ExposureWeightedVintage 1

2092 Wholesale Type check Large Exposures IndividualProvisions 1

2093 Wholesale Type check Large Exposures RWA 1

2095 Wholesale Type check Large Exposures Watchlist 1

2097 Wholesale Type check Limits by Maturity Band BusinessUnit 1

2098 Wholesale Type check Limits by Maturity Band CommercialEntity 1

2099 Wholesale Type check Limits by Maturity Band CommittedLimit 1

2104 Wholesale Type check Limits by Maturity Band SubBusinessUnit(ifapplicable) 1

2106 Wholesale Type check Limits by Vintage BusinessUnit 1

2107 Wholesale Type check Limits by Vintage CommercialEntity 1

2108 Wholesale Type check Limits by Vintage CommittedLimit 1

2112 Wholesale Type check Limits by Vintage SubBusinessUnit(ifapplicable) 1

2116 Wholesale Type check Risk Measures BusinessUnit 1

2117 Wholesale Type check Risk Measures CommercialEntity 1

2119 Wholesale Type check Risk Measures CreditRating 1

2120 Wholesale Type check Risk Measures CreditRatingScaleName 1

2121 Wholesale Type check Risk Measures DrawnBalance 1

2122 Wholesale Type check Risk Measures EAD-WeightedLGD 1

2123 Wholesale Type check Risk Measures EAD-WeightedPD 1

2124 Wholesale Type check Risk Measures ExpectedLoss 1

2125 Wholesale Type check Risk Measures ExposureforRWA 1

2126 Wholesale Type check Risk Measures InterestCoverRatio(applicableonlytoCREexposures) 1

2128 Wholesale Type check Risk Measures NumberofObligors 1

2129 Wholesale Type check Risk Measures PercentageSeniorSecuredExposure 1

2130 Wholesale Type check Risk Measures PercentageSeniorUnsecuredandSubordinatedSecuredExposure 1

2131 Wholesale Type check Risk Measures PercentageSubordinatedUnsecuredExposure 1

2132 Wholesale Type check Risk Measures RWA 1

2135 RetailExcludingMortgage Credit Business Rule Trended Other Commercial Entity 1

2135 RetailExcludingMortgage Credit Business Rule Trended Other Business Unit 2

2135 RetailExcludingMortgage Credit Business Rule Trended Other Sub-Business Unit 3

2135 RetailExcludingMortgage Credit Business Rule Trended Other Country of Exposure 4

2135 RetailExcludingMortgage Credit Business Rule Trended Other Reporting Currency 5

2135 RetailExcludingMortgage Credit Business Rule Trended Other Asset Class 6

2135 RetailExcludingMortgage Credit Business Rule Trended Other Product Type 7

2135 RetailExcludingMortgage Credit Business Rule Trended Other Security 8

2135 RetailExcludingMortgage Credit Business Rule Trended Other HistoricalPeriodMonth 9

2135 RetailExcludingMortgage Credit Business Rule Trended Other HistoricalPeriodYear 10

2135 RetailExcludingMortgage Credit Business Rule Trended Other BalanceUpToDate 11

2135 RetailExcludingMortgage Credit Business Rule Trended Other BalanceInArrears 12

2135 RetailExcludingMortgage Credit Business Rule Trended Other ProvisionOnBalancesUpToDate 13

2135 RetailExcludingMortgage Credit Business Rule Trended Other ProvisionOnBalancesInArrears 14

2136 RetailExcludingMortgage Credit Business Rule Trended Other Commercial Entity 1

2136 RetailExcludingMortgage Credit Business Rule Trended Other Business Unit 2

2136 RetailExcludingMortgage Credit Business Rule Trended Other Sub-Business Unit 3

2136 RetailExcludingMortgage Credit Business Rule Trended Other Country of Exposure 4

2136 RetailExcludingMortgage Credit Business Rule Trended Other Reporting Currency 5

2136 RetailExcludingMortgage Credit Business Rule Trended Other Asset Class 6

2136 RetailExcludingMortgage Credit Business Rule Trended Other Product Type 7

2136 RetailExcludingMortgage Credit Business Rule Trended Other Security 8

2136 RetailExcludingMortgage Credit Business Rule Trended Other HistoricalPeriodMonth 9

2136 RetailExcludingMortgage Credit Business Rule Trended Other HistoricalPeriodYear 10

2138 CapitalAndOtherProjections Duplicate Rule Structured Finance UniqueId_ReftoHistoricalSubmission 1

2139 CapitalAndOtherProjections Business Rule ALM Balance Sheet Interest Income 1

2140 CapitalAndOtherProjections Business Rule ALM Balance Sheet Interest Expense 1

2141 CapitalAndOtherProjections Business Rule ALM Balance Sheet Total Customer Rate 1

2147 BalanceSheetProjections Pattern Rule Cards Other Income Profit and Loss Level 1 (Cards Other Income) 1

2148 CapitalAndOtherProjections Pattern Rule Impairments and Other Losses ImpairmentsandOtherLossesLevel1 1

2149 Wholesale Pattern Rule Limits by Maturity Band Asset Class 1

2150 Wholesale Pattern Rule Limits by Vintage Asset Class 1

2151 Wholesale Pattern Rule Large Exposures BaselApproach 1

2152 StructuredFinance Pattern Rule Securitisation Positions AssetClass 1

2153 StructuredFinance Pattern Rule Covered Bonds AssetClass 1

2154 UK_Capital_Impact_Projections Pattern Rule UK Capital Impact UK Capital Impact Item Level 1 1

2155 UK_Capital_Impact_Projections Business rule UK Capital Impact Carrying Amount 1

2156 UK_Capital_Impact_Projections Business rule UK Capital Impact Carrying Amount 1

2157 UK_Capital_Impact_Projections Business rule UK Capital Impact Carrying Amount 1

2158 UK_Capital_Impact_Projections Business rule UK Capital Impact Carrying Amount 1

2159 UK_Capital_Impact_Projections Business rule UK Capital Impact Carrying Amount 1

2160 UK_Capital_Impact_Projections Business rule UK Capital Impact Carrying Amount 1

2161 UK_Capital_Impact_Projections Enumeration Rule UK Capital Impact Reporting Currency 1

2162 UK_Capital_Impact_Projections Enumeration Rule UK Capital Impact UK Capital Impact Item Level 1 1

2163 UK_Capital_Impact_Projections Enumeration Rule UK Capital Impact UK Capital Impact Item Level 2 1

2164 UK_Capital_Impact_Projections Enumeration Rule UK Capital Impact Relevant CCyB region 1

2165 UK_Capital_Impact_Projections Enumeration Rule UK Capital Impact Scenario 1

2166 UK_Capital_Impact_Projections Enumeration Rule UK Capital Impact Projection Period - Year 1

2167 UK_Capital_Impact_Projections Type Rule UK Capital Impact Carrying Amount 1


