Capital and Other Projections Data Request for [Firm] as of 31/12/2015
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Cash and cash balances at central banks
Cash and cash balances at central banks
Financial assets held for trading

Cash on hand

Cash and cash balances at central banks

Derivatives

Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% 2Yr
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% 3Yr
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% a4Yr
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% 5Yr
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% Other
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate >75% 2Yr
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate >75% 3Yr
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate >75% 4Yr
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate >75% 5Yr
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Fixed Rate >75% Other
Financial assets held for trading Loans and advances Households Assets Mortgage Loans Administered Rate Primary Managed Rate  <=75%

Financial assets held for trading Loans and advances Households Assets Mortgage Loans Administered Rate Secondary Managed Rate <=75%

Financial assets held for trading Loans and advances Households Assets Mortgage Loans Administered Rate Primary Managed Rate  >75%

Financial assets held for trading Loans and advances Households Assets Mortgage Loans Administered Rate Secondary Managed Rate >75%

Financial assets held for trading Loans and advances Households Assets Mortgage Loans Tracker <=75%

Financial assets held for trading Loans and advances Households Assets Mortgage Loans Tracker >75%

Financial assets held for trading Loans and advances Households Assets Credit Card debt Interest bearing

Financial assets held for trading Loans and advances Households Assets Credit Card debt Non-interest bearing

Financial assets held for trading Loans and advances Households Assets On demand [call] and short notice [current account]

Financial assets held for trading Loans and advances Households Assets Other term loan Fixed Rate

Financial assets held for trading Loans and advances Households Assets Other term loan Variable/Floating Rate

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% 2Yr
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% 3Yr
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% 4Yr
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% 5Yr
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% Other
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% 2Yr
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% 3Yr
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% 4aYr
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% 5Yr
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% Other
Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Variable/Floating Rate <=75%

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Variable/Floating Rate >75%

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75%

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75%

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Credit Card debt

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets On demand [call] and short notice [current account]

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Other term loan Fixed Rate

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Other term loan Variable/Floating Rate

Financial assets held for trading Loans and advances Small and Medium-sized Enterprise Assets Trade receivables

Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% 2Yr
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% 3Yr
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% 4aYr
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% 5Yr
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% Other
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% 2Yr
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% 3Yr
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% 4aYr
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% 5Yr
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% Other
Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Variable/Floating Rate <=75%

Financial assets held for trading Loans and advances Non-financial corporations assets Mortgage Loans Variable/Floating Rate >75%

Financial assets held for trading Loans and advances Non-financial corporations assets Credit Card debt

Financial assets held for trading Loans and advances Non-financial corporations assets On demand [call] and short notice [current account]

Financial assets held for trading Loans and advances Non-financial corporations assets Other term loan Fixed Rate

Financial assets held for trading Loans and advances Non-financial corporations assets Other term loan Variable/Floating Rate

Financial assets held for trading Loans and advances Non-financial corporations assets Trade receivables

Financial assets held for trading Loans and advances Non-financial corporations assets Finance leases

Financial assets held for trading Loans and advances Non-financial corporations assets Reverse repurchase agreements

Financial assets held for trading Loans and advances Credit institutions, other financial corporations, general governments and central bank assets On demand [call] and short notice [current account]

Financial assets held for trading Loans and advances Credit institutions, other financial corporations, general governments and central bank assets Other term loan Fixed Rate

Financial assets held for trading Loans and advances Credit institutions, other financial corporations, general governments and central bank assets Other term loan Variable/Floating Rate

Financial assets held for trading Loans and advances Credit institutions, other financial corporations, general governments and central bank assets Trade receivables

Financial assets held for trading Loans and advances Credit institutions, other financial corporations, general governments and central bank assets Finance leases

Financial assets held for trading Loans and advances Credit institutions, other financial corporations, general governments and central bank assets Reverse repurchase agreements

Financial assets held for trading Other financial assets Equity instruments and Debt securities Level 1 securities Fixed Rate

Financial assets held for trading Other financial assets Equity instruments and Debt securities Level 1 securities Variable/Floating Rate

Financial assets held for trading Other financial assets Equity instruments and Debt securities Level 2A securities Fixed Rate

Financial assets held for trading Other financial assets Equity instruments and Debt securities Level 2A securities Variable/Floating Rate

Financial assets held for trading Other financial assets Equity instruments and Debt securities Level 2B securities Fixed Rate

Financial assets held for trading Other financial assets Equity instruments and Debt securities Level 2B securities Variable/Floating Rate

Financial assets held for trading Other financial assets Equity instruments and Debt securities Other securities Fixed Rate

Financial assets held for trading Other financial assets Equity instruments and Debt securities Other securities Variable/Floating Rate

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% 2Yr
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% 3Yr
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% 4Yr
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% 5Yr
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate <=75% Other
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate >75% 2Yr
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate >75% 3Yr
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate >75% 4Yr
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate >75% 5Yr
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Fixed Rate >75% Other
Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Administered Rate Primary Managed Rate  <=75%

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Administered Rate Primary Managed Rate  >75%

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Administered Rate Secondary Managed Rate <=75%

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Administered Rate Secondary Managed Rate >75%

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Tracker <=75%

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Mortgage Loans Tracker >75%

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Credit Card debt Interest bearing

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Credit Card debt Non-interest bearing

Financial assets designated at fair value through profit or loss Loans and advances Households Assets On demand [call] and short notice [current account]

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Other term loan Fixed Rate

Financial assets designated at fair value through profit or loss Loans and advances Households Assets Other term loan Variable/Floating Rate

Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% 2Yr
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% 3Yr
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% 4Yr
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% 5Yr
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate <=75% Other
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% 2Yr
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% 3Yr
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% 4Yr
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% 5Yr
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Fixed Rate >75% Other
Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Variable/Floating Rate <=75%

Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Mortgage Loans Variable/Floating Rate >75%

Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Credit Card debt

Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets On demand [call] and short notice [current account]

Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Other term loan Fixed Rate

Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Other term loan Variable/Floating Rate

Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Trade receivables

Financial assets designated at fair value through profit or loss Loans and advances Small and Medium-sized Enterprise Assets Finance leases

Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% 2Yr
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% 3Yr
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% a4Yr
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% 5Yr
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate <=75% Other
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% 2Yr
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% 3Yr
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% 4Yr
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% 5Yr
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Fixed Rate >75% Other
Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Variable/Floating Rate <=75%

Financial assets designated at fair value through profit or loss Loans and advances Non-financial corporations assets Mortgage Loans Variable/Floating Rate >75%



Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
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Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Financial assets designated at fair value through profit or loss
Available-for-sale financial assets

Available-for-sale financial assets

Available-for-sale financial assets

Available-for-sale financial assets

Available-for-sale financial assets

Available-for-sale financial assets

Available-for-sale financial assets

Available-for-sale financial assets
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Loans and receivables

Loans and receivables
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Loans and receivables

Loans and receivables
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Loans and receivables

Loans and advances
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Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets

Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Small and Medium-sized Enterprise Assets
Small and Medium-sized Enterprise Assets
Small and Medium-sized Enterprise Assets
Small and Medium-sized Enterprise Assets
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Non-financial corporations assets
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Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets
Non-financial corporations assets

Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Equity instruments and Debt securities
Households Assets

Households Assets
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Non-financial corporations assets
Non-financial corporations assets

Credit Card debt

On demand [call] and short notice [current account]

Other term loan
Other term loan
Trade receivables
Finance leases

Reverse repurchase agreements

Fixed Rate
Variable/Floating Rate

On demand [call] and short notice [current account]

Other term loan
Other term loan
Trade receivables
Finance leases

Reverse repurchase agreements

Level 1 securities
Level 1 securities
Level 2A securities
Level 2A securities
Level 2B securities
Level 2B securities
Other securities
Other securities
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
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Mortgage Loans
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Credit Card debt
Credit Card debt

Fixed Rate
Variable/Floating Rate

Fixed Rate
Variable/Floating Rate
Fixed Rate
Variable/Floating Rate
Fixed Rate
Variable/Floating Rate
Fixed Rate
Variable/Floating Rate
Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate
Administered Rate
Administered Rate
Administered Rate
Administered Rate
Tracker

Tracker

Interest bearing
Non-interest bearing

On demand [call] and short notice [current account]

Other term loan
Other term loan
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Mortgage Loans
Credit Card debt

Fixed Rate
Variable/Floating Rate
Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Variable/Floating Rate
Variable/Floating Rate
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On demand [call] and short notice [current account]

Other term loan
Other term loan
Trade receivables
Finance leases

Reverse repurchase agreements

Fixed Rate
Variable/Floating Rate

On demand [call] and short notice [current account]

Other term loan
Other term loan
Trade receivables
Finance leases

Reverse repurchase agreements

Level 1 securities
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>75%
<=75%
>75%
<=75%
>75%

<=75%
<=75%
<=75%
<=75%
<=75%
>75%
>75%
>75%
>75%
>75%
<=75%
>75%

<=75%
<=75%
<=75%
<=75%
<=75%
>75%
>75%
>75%
>75%
>75%
<=75%
>75%

<=75%
<=75%
<=75%
<=75%
<=75%
>75%
>75%
>75%
>75%
>75%
<=75%
>75%
<=75%
>75%
<=75%
>75%

<=75%
<=75%
<=75%
<=75%
<=75%
>75%
>75%
>75%
>75%
>75%
<=75%
>75%

<=75%
<=75%
<=75%
<=75%
<=75%
>75%

2Yr
3Yr
aYr
5Yr
Other
2Yr
3Yr
aYr
5Yr
Other

2Yr
3Yr
aYr
5Yr
Other
2Yr
3Yr
aYr
5Yr
Other

2Yr
3Yr
4Yr
5Yr
Other
2Yr
3Yr
4Yr
5Yr
Other

2Yr
3Yr
aYr
5Yr
Other
2Yr
3Yr
aYr
5Yr
Other

2Yr
3Yr
4Yr
5Yr
Other
2Yr
3Yr
aYr
5Yr
Other

2Yr
3Yr
aYr
5Yr
Other
2Yr



Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables

Loans and receivables
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Held-to-maturity investments
Derivative assets-Hedge accounting

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

Other assets

Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading
Financial liabilities held for trading

Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Loans and advances
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Other financial assets
Other financial assets

Derivatives
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Households Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Small and Medium-sized Enterprise Assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Non-financial corporations assets

Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Credit institutions, other financial corporations, general governments and central bank assets
Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Equity instruments and Debt securities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Small and Medium-sized Enterprise Liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities
Non-financial corporations liabilities

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Variable/Floating Rate
Mortgage Loans Variable/Floating Rate

Credit Card debt

On demand [call] and short notice [current account]

Other term loan Fixed Rate

Other term loan Variable/Floating Rate
Trade receivables

Finance leases

Reverse repurchase agreements

On demand [call] and short notice [current account]

Other term loan Fixed Rate

Other term loan Variable/Floating Rate
Trade receivables

Finance leases

Reverse repurchase agreements

Level 1 securities Fixed Rate

Level 1 securities Variable/Floating Rate
Level 2A securities Fixed Rate

Level 2A securities Variable/Floating Rate
Level 2B securities Fixed Rate

Level 2B securities Variable/Floating Rate
Other securities Fixed Rate

Other securities Variable/Floating Rate
Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Administered Rate
Mortgage Loans Administered Rate
Mortgage Loans Administered Rate
Mortgage Loans Administered Rate
Mortgage Loans Tracker

Mortgage Loans Tracker

Credit Card debt Interest bearing
Credit Card debt Non-interest bearing
On demand [call] and short notice [current account]

Other term loan Fixed Rate

Other term loan Variable/Floating Rate
Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Fixed Rate

Mortgage Loans Variable/Floating Rate

Credit Card debt

On demand [call] and short notice [current account]

Other term loan Fixed Rate

Other term loan Variable/Floating Rate
Trade receivables

Finance leases

Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Fixed Rate
Mortgage Loans Variable/Floating Rate
Mortgage Loans Variable/Floating Rate

Credit Card debt

On demand [call] and short notice [current account]

Other term loan Fixed Rate

Other term loan Variable/Floating Rate
Trade receivables

Finance leases

Reverse repurchase agreements

On demand [call] and short notice [current account]

Other term loan Fixed Rate

Other term loan Variable/Floating Rate
Trade receivables

Finance leases

Reverse repurchase agreements

Level 1 securities Fixed Rate
Level 1 securities Variable/Floating Rate
Level 2A securities Fixed Rate
Level 2A securities Variable/Floating Rate
Level 2B securities Fixed Rate
Level 2B securities Variable/Floating Rate
Other securities Fixed Rate
Other securities Variable/Floating Rate

Overnight deposits
Overnight deposits
Overnight deposits
Deposits redeemable at notice
Deposits redeemable at notice
Deposits redeemable at notice

Current accounts Interest bearing
Current accounts Non-interest bearing
Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Variable/Floating Rate
Overnight deposits

Overnight deposits

Deposits redeemable at notice

Deposits redeemable at notice

Current accounts Interest bearing
Current accounts Non-interest bearing
Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Variable/Floating Rate
Repurchase Agreements

Overnight deposits

Overnight deposits

Deposits redeemable at notice

Deposits redeemable at notice

Current accounts Interest bearing
Current accounts Non-interest bearing
Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Fixed Rate

Deposits with agreed maturity Variable/Floating Rate

Primary Managed Rate
Secondary Managed Rate
Primary Managed Rate
Secondary Managed Rate

>75%
>75%
>75%
>75%
<=75%
>75%

<=75%
<=75%
<=75%
<=75%
<=75%
>75%
>75%
>75%
>75%
>75%
<=75%
<=75%
>75%
>75%
<=75%
>75%

<=75%
<=75%
<=75%
<=75%
<=75%
>75%
>75%
>75%
>75%
>75%
<=75%

<=75%
<=75%
<=75%
<=75%
<=75%
>75%
>75%
>75%
>75%
>75%
<=75%
>75%

3Yr
aYr
5Yr
Other

2Yr
3Yr
aYr
5Yr
Other
2Yr
3Yr
aYr
5Yr
Other

2Yr
3Yr
aYr
5Yr
Other
2Yr
3Yr
4Yr
5Yr
Other

2Yr
3Yr
4Yr
5Yr
Other
2Yr
3Yr
4Yr
5Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

High rate sensitive
Med rate sensitive
Low rate sensitive
High rate sensitive
Med rate sensitive
Low rate sensitive

High rate sensitive
Low rate sensitive
High rate sensitive
Low rate sensitive

High rate sensitive
Low rate sensitive
High rate sensitive
Low rate sensitive



Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities held for trading

Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities designated at fair value through profit or loss
Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Financial liabilities measured at amortised cost

Derivative liabilities-Hedge accounting

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

Other liabilities

Total Equity

Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Pay
Derivative notionals-Receive
Derivative notionals-Receive
Derivative notionals-Receive
Derivative notionals-Receive
Derivative notionals-Receive

Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits

Other financial liabilities

Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Debt securities issued
Debt securities issued
Debt securities issued
Debt securities issued
Debt securities issued
Debt securities issued
Debt securities issued

Other financial liabilities

Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Deposits
Debt securities issued
Debt securities issued
Debt securities issued
Debt securities issued
Debt securities issued
Debt securities issued
Debt securities issued

Other financial liabilities

Non-financial corporations liabilities

Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Certificates of Deposit / Commercial Paper

Unsecured Bonds

Hybrid Contracts

Asset-backed Securities

Covered Bonds

Subordinated Financial Liabilities

Other debt securities issued

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Households Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Households Liabilities

Households Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Non-financial corporations liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Small and Medium-sized Enterprise Liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Non-financial corporations liabilities

Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Certificates of Deposit / Commercial Paper

Unsecured Bonds

Hybrid Contracts

Asset-backed Securities

Covered Bonds

Subordinated Financial Liabilities

Other debt securities issued

Total Equity - of which net free reserves

Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals

Fair value hedges

Fair value hedges

Cash flow hedges

Cash flow hedges

Hedging of net investments in a foreign operation
Hedging of net investments in a foreign operation
Portfolio fair value hedges of interest rate risk
Portfolio fair value hedges of interest rate risk
Portfolio cash flow hedges of interest rate risk
Portfolio cash flow hedges of interest rate risk
Fair value hedges

Fair value hedges

Cash flow hedges

Cash flow hedges

Hedging of net investments in a foreign operation

Repurchase Agreements

Deposits redeemable at notice
Deposits redeemable at notice
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Repurchase Agreements

Overnight deposits

Overnight deposits

Overnight deposits

Deposits redeemable at notice
Deposits redeemable at notice
Deposits redeemable at notice
Current accounts

Current accounts

Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Overnight deposits

Overnight deposits

Deposits redeemable at notice
Deposits redeemable at notice
Current accounts

Current accounts

Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Repurchase Agreements
Overnight deposits

Overnight deposits

Deposits redeemable at notice
Deposits redeemable at notice
Current accounts

Current accounts

Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Repurchase Agreements
Overnight deposits

Overnight deposits

Deposits redeemable at notice
Deposits redeemable at notice
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Repurchase Agreements

Overnight deposits

Overnight deposits

Overnight deposits

Deposits redeemable at notice
Deposits redeemable at notice
Deposits redeemable at notice
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Overnight deposits

Overnight deposits

Deposits redeemable at notice
Deposits redeemable at notice
Current accounts

Current accounts

Current accounts

Current accounts

Current accounts

Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Repurchase Agreements

Overnight deposits

Overnight deposits

Deposits redeemable at notice
Deposits redeemable at notice
Current accounts

Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Repurchase Agreements
Deposits redeemable at notice
Deposits redeemable at notice
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Deposits with agreed maturity
Repurchase Agreements

Fixed
Floating
Fixed
Floating
Fixed
Floating
Fixed
Floating
Fixed
Floating
Fixed
Floating
Fixed
Floating
Fixed

Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Variable/Floating Rate

Interest bearing
Non-interest bearing
Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate
Variable/Floating Rate

Interest bearing
Non-interest bearing
Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate
Variable/Floating Rate

Interest bearing
Non-interest bearing
Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate
Variable/Floating Rate

Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Variable/Floating Rate

Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Variable/Floating Rate

Interest bearing
Non-interest bearing
Interest bearing
Non-interest bearing
Interest bearing

Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate
Variable/Floating Rate

Non-interest bearing
Fixed Rate

Fixed Rate

Fixed Rate

Fixed Rate
Variable/Floating Rate

Fixed Rate
Fixed Rate
Fixed Rate
Fixed Rate
Variable/Floating Rate

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

1Yr
2Yr
3Yr
Other

High rate sensitive
Low rate sensitive

High rate sensitive
Med rate sensitive
Low rate sensitive
High rate sensitive
Med rate sensitive
Low rate sensitive

High rate sensitive
Low rate sensitive
High rate sensitive
Low rate sensitive

High rate sensitive
Low rate sensitive
High rate sensitive
Low rate sensitive

High rate sensitive
Low rate sensitive
High rate sensitive
Low rate sensitive

High rate sensitive
Med rate sensitive
Low rate sensitive
High rate sensitive
Med rate sensitive
Low rate sensitive

High rate sensitive
Low rate sensitive
High rate sensitive
Low rate sensitive

High rate sensitive
Low rate sensitive
High rate sensitive
Low rate sensitive

High rate sensitive
Low rate sensitive



Derivative notionals-Receive

Derivative notionals-Receive

Derivative notionals-Receive

Derivative notionals-Receive

Derivative notionals-Receive

Financial liabilities measured at amortised cost
Financial liabilities measured at amortised cost
Financial liabilities held for trading

Financial liabilities held for trading

Other assets

Other liabilities

Total Equity

Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Derivative notionals
Deposits
Deposits
Deposits
Deposits

Debt securities issued

Derivative notionals

Hedging of net investments in a foreign operation

Portfolio fair value hedges of interest rate risk

Portfolio fair value hedges of interest rate risk

Portfolio cash flow hedges of interest rate risk

Portfolio cash flow hedges of interest rate risk

Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities
Credit institutions, other financial corporations, general governments and central bank Liabilities

Total Equity - of which net free reserves

Floating

Fixed

Floating

Fixed

Floating

Overnight deposits
Overnight deposits
Overnight deposits
Overnight deposits

High rate sensitive
Low rate sensitive
High rate sensitive
Low rate sensitive



Capital and Other Projections Data Request for [Firm] as of 31/12/2015

LIBOR Swap Curve Scenario Projection Period - Year Swap Rate




Capital and Other Projections Data Request for [Firm] as of 31/12/2015

Projection Period

Value
- Year

ALM Metric Currency Scenario

Liquidity Coverage Ratio

DWF Prepositioned Collateral

Liquid Asset Buffer

Level 1 securities

Level 2 securities

Net Stable Funding Ratio

Wholesale Funding less than 3 months
CDS Spread

AAA Covered Bond Spread

AAA RMBS Spread

Secured Funding over Total Assets
Unencumbered Assets

FX Rate for the Material Balance Sheet Currencies
Return on Non Trading Book Assets
Return on Equity

CoCo Funding

Long Term Credit Rating (External)



