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PART II: REQUIRED STABLE FUNDING
1.

2.

3. Instructions concerning specific rows

1070 1.10.3 trade finance off-balance sheet items

Article-428asaArticle 428ra, Point (3)(1)(d) of Article-428atArticle 428s; the
amount reported under 1.10 that is related to trade finance off-balance sheet
related product as referred to in Annex | CRR.

Trade finance off-balance sheet items shall include exposures to both
financial customers and non-financial customers. Where the RSF factor
specified in the Articles above differ from those specified in the NSFR
reporting template in Annex XII of the PRA Rulebook, institutions shall report
the applicable RSF factor in columns 0900-0120. Applicable factors may
result in weighted average values and shall be reported in decimal terms (i.e.
1.00 for an applicable weight of 100 per.cent, or 0.50 for an applicable weight
of 50 percent).
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6 Non-performing-assets-or-defaulted-securities? Yes b1
Ne #7
2 Trade-datereceivables? Yes B-1.9
No #8
8 Interdependent-assets? Yes Allecate—into
item of ID
15
Ne +#9

treatment? Ne | #1310
10 | Centralbankassets? ¥Yes | Allocate—into—one
relevant item of ID
1
Ne |#32
Ne |#32
Ne H13
13 | Fradetinance-on-balance sheetproducts? ¥Yes 1Bb-1+43
Ne #14
15 | Leans? ¥es #16
No 20
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Ne #17
Ne #18
18 | Any-otherassetnotconsidered-in-the-above Yes 1b-1.9
categories?
Ne DPo-netreport:
19 | An-off-balance-sheetexposure? Yes #20
Ne DPo-netreport:
20 | Non-performing-exposure? ¥Yes b-1104
Ne #21
Ne #23
Ne #24
| Ne Do-notreport:
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No #2
Ne #-3
Ne #4
Ne #5
- Ne HE
Trade date payables? Yes D29
Ne #+
Ne #8
Yes 25
Ne #9
Yes 29
Ne H10
Yes 29
Ne #11
Ne #12
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Ne #13

Ne #14

W) "_II . dod_bv_f o Yoo D24

- Ne #15

| Ne #16

Ne #17

Ne #18

18 Liabiliies from non-financial customers other than| Yes D23

| Ne #19

19 rorlabilit Horodinthoal Yoo D29

categories?

Neo Do-netrepert:

17




This document has been published as part of CP 4/23.
Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2022/february/strong-and-simple-regime

Bank of England PRA

18




This document has been published as part of CP 4/23.
Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2022/february/strong-and-simple-regime

Bank of England PRA

0030

19



This document has been published as part of CP 4/23.
Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2022/february/strong-and-simple-regime

Bank of England PRA

20



This document has been published as part of CP 4/23.
Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2022/february/strong-and-simple-regime

Bank of England PRA

0090

21



This document has been published as part of CP 4/23.

Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2022/february/strong-and-simple-regime

Bank of England PRA

XET; > S ASET . I lontliabili
. ﬁ hor liabilit
- hall he following:

22




Please see: https:

This document has been published as part of CP 4/23.
/lwww.bankofengland.co.uk/prudential-regulation/publication/2022/february/strong-and-simple-regime

Bank of England PRA

PART VI: SUMMARY NSFR

1. Specific remarks

40. The purpose of this template is to provide information on the net stable funding ratio;

beoth-fer-institutionsreperting-the-fully-fledged-NSFR (reporting templates C 80.00 and

C 81.00)

41. In accordance with Article 428b(1) CRR, the net stable funding requirement laid down
in Article 413(1) CRR shall be equal to the ratio of the institution's available stable
funding as referred to in Chapter 3 and-6 to the institution's required stable funding as
referred to in Chapter 4 and-#%; and shall be expressed as a percentage. The rules for
the calculation of the ratio are laid down in Chapter 2.

42. The items in rows 0010 to 0210 shall be the same as the equivalent ones reported in
reporting templates C 80.00 to C 813.00.

2. Instructions concerning specific columns
Column Legal references and instructions
0010 Amount
Institutions shall report in column 0010 the amount of assets, off-balance
sheet items, liabilities and own funds allocated to the sum of all applicable
residual maturity and HQLA buckets. The amounts to be reported shall be
those before application of the relevant ASF and RSF factors.
0020 Required Stable Funding
Institutions shall report in column 0020 the required stable funding
calculated in accordance with Chapters 4 and-7 of Title IV of Part Six CRR.
0030 Available Stable Funding
Institutions shall report in column 0030 the available stable funding
calculated in accordance with Chapters 3 and-6 of Title IV of Part Six CRR.
0040 Ratio
Institutions shall report in column 0040 the NSFR ratio in accordance to
Article 428b (1) CRR.
3. Instructions concerning specific rows
Row Legal references and instructions
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0010 1. REQUIRED STABLE FUNDING

Item 1 of reporting templates C 80.00 and-S-82.00
0020 1.1 RSF from central bank assets

Item 1.1 of reporting templates C 80.00 ard-G-82-:00
0030 1.2 RSF from liquid assets

Item 1.2 of reporting templates C 80.00 ard-S-82.00
0040 1.3 RSF from securities other than liquid assets

Item 1.3 of reporting templates C 80.00 ard-C-82.00
0050 1.4 RSF from loans

Iltem 1.4 of reporting templates C 80.00 and-S-82.00
0060 1.5 RSF from interdependent assets

Item 1.5 of reporting templates C 80.00 ard-S-82.00
0070 1.6 RSF from assets within a.group or an IPS if subject to preferential

treatment

Item 1.6 of reporting templates C 80.00 ard-C-82.00
0080 1.7 RSF from derivatives

Iltem 1.7 of reporting templates C 80.00 and-C-82.00
0090 1.8 RSF from contributions to CCP default fund

Item 1.8 of reporting templates C 80.00 and-C-82.00
0100 1.9 RSF from other assets

Iltem 1.9 of reporting templates C 80.00 ard-S-82.00
0110 1.10 RSF from OBS items

Item 1.10 of reporting templates C 80.00 ard-C-82.00
0120 2. AVAILABLE STABLE FUNDING

Item 2 of reporting templates C 81.00 anrd-S-83-00
0130 2.1 ASF from capital items and instruments
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Item 2.1 of reporting templates C 81.00 ard-S-83-00

0140

2.2 ASF from retail deposits

Item 2.2 of reporting templates C 81.00 ard-C-83-00

0150

2.3 ASF from other non-financial customers (except central banks)

Iltem 2.3 (except 2.3.0.2) of reporting template C 81.00 and-reperting-template
c-83.00

0160

2.4 ASF from operational deposits

Iltems 2.3.0.2 and 2.5.3.1 of reporting template C 81.00 and-2.4-ofreporting
template-C-83.00

0170

2.5 ASF from liabilities within a group or an IPS if subject to preferential
treatment

Item 2.4 of reporting template C 81.00 and-2.5-6f reporting-template C-83.00

0180

2.6 ASF from financial customers and central banks

Iltem 2.5 (except 2.5.3.1) of reporting template C 81.00 and-2.6-of reporting
template- C-83.00

0190

2.7 ASF from liabilities provided where the counterparty cannot be
determined

Item 2.6 of reporting template C 81.00 and-2-7-efreperting-template-C-83.00

0200

2.8 ASF from interdependent liabilities

Item 2.8 of reporting template C 81.00 and-reporting-template-C-83.00

0210

2.9 ASF from other liabilities

Item 2.7 and 2.9 of reporting template C 81.00 ard-2-9-ef reperting-template
S-83.00

0220

3. NSFR

NSFR calculated in accordance with Article 428b(1) CRR

25






