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Appendix 17: Final updated reporting 

templates and instructions   

Policy statement | PS1/26

January 2026 

This SS is effective from 1 January 2027 to accompany PS1/26.  
Please see: www.bankofengland.co.uk/prudential-regulation/publication/2026/january/implementation-of-basel-3-1-final-rules-policy-statement.
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Final updated reporting templates and instructions 

The reporting template prefix ‘OF’ stands for ‘Own Funds’.  

Credit risk 

Annex I: OF 07.00 - Credit Risk SA reporting template 

Annex I: OF 08.01 - Credit Risk IRB reporting template 

Annex I: OF 08.02 - Credit Risk IRB reporting template 

Annex I: OF 08.03 - Credit Risk IRB reporting template 

Annex I: OF 08.05 - Credit Risk IRB reporting template 

Annex I: OF 08.05.01 - Credit Risk IRB reporting template 

Annex I: OF 08.06 - Credit Risk IRB reporting template 

Annex I: OF 08.07 - Credit Risk IRB reporting template 

 Annex I: OF 09.01 - Credit Risk SA reporting template 

Annex I: OF 09.02 - Credit Risk IRB reporting template 

Annex I: OF 34.07 - Credit Risk IRB reporting template 

Market risk 

Annex I: OF 18.00 - Market Risk reporting template 

Annex I: OF 19.00 - Market Risk reporting template 

Annex I: OF 20.00 - Market Risk reporting template 

Annex I: OF 21.00 - Market Risk reporting template 

Annex I: OF 22.00 - Market Risk reporting template 

Annex I: OF 23.00 - Market Risk reporting template 

Annex I: OF 24.01 - Market Risk IMA reporting template 

Annex I: OF 24.02 - Market Risk IMA reporting template  

Annex I: OF 24.03 - Market Risk IMA reporting template 

Annex I: OF 90.00 - Market Risk authorisations reporting template 

This SS is effective from 1 January 2027 to accompany PS1/26.  
Please see: www.bankofengland.co.uk/prudential-regulation/publication/2026/january/implementation-of-basel-3-1-final-rules-policy-statement.
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https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-07-00-credit-risk-sa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-07-00-credit-risk-sa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-01-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-01-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-02-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-02-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-03-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-03-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-05-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-05-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-05-01-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-05-01-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-06-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-06-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-07-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-08-07-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-09-01-credit-risk-sa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-09-02-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-09-02-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-34-07-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-34-07-credit-risk-irb-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-18-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-18-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-19-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-19-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-20-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-20-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-21-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-21-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-22-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-22-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-23-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-23-00-market-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-24-01-market-risk-ima-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-24-01-market-risk-ima-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-24-02-market-risk-ima-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-24-02-market-risk-ima-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-24-03-market-risk-ima-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-24-03-market-risk-ima-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-90-00-market-risk-authorisations-reporting-template.xlsx
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Annex I: OF 91.01 - Market Risk ASA reporting template 

Annex I: OF 91.02 - Market Risk ASA reporting template 

Annex I: OF 91.03 - Market Risk ASA reporting template 

Annex I: OF 91.04 - Market Risk ASA reporting template 

Annex I: OF 91.05 - Market Risk ASA reporting template 

Annex I: OF 91.06 - Market Risk ASA reporting template 

Annex I: OF 91.07 - Market Risk ASA reporting template 

Annex I: OF 91.08 - Market Risk ASA reporting template 

Annex I: OF 91.09 - Market Risk ASA reporting template 

Annex I: OF 91.10 - Market Risk ASA reporting template 

In force during the IMA transitional period only: 

Annex I: C 24.00 – Market Risk IMA reporting template 

FSA005: - Market Risk IMA reporting template 

 

Credit valuation adjustment risk 

Annex I: OF 25.01 - CVA reporting template 

Annex I: OF 25.02 - CVA reporting template 

Annex I: OF 25.03 - CVA reporting template 
 
 

Operational risk 

Annex I: OF 16.00 - Operational Risk reporting template 
 
 

Output floor 

Annex I: OF 02.00 - Output Floor reporting template 

Annex I: OF 02.01 - Output Floor reporting template 

 

 

This SS is effective from 1 January 2027 to accompany PS1/26.  
Please see: www.bankofengland.co.uk/prudential-regulation/publication/2026/january/implementation-of-basel-3-1-final-rules-policy-statement.
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https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-01-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-01-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-02-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-02-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-03-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-03-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-04-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-04-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-05-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-05-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-06-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-06-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-07-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-07-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-08-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-08-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-09-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-09-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-10-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-91-10-market-risk-asa-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-c-24-00-market-risk-ima-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/fsa-005-market-risk-ima-reporting-instructions.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/policy-statement/2025/january/annex-i-of-90-00-market-risk-authorisations-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/policy-statement/2025/january/annex-i-of-90-00-market-risk-authorisations-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-25-01-cva-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-25-01-cva-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-25-02-cva-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-25-02-cva-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-25-03-cva-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-25-03-cva-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-16-00-operational-risk-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-02-00-output-floor-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-02-00-output-floor-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-02-01-output-floor-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-i-of-02-01-output-floor-reporting-template.xlsx
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Annex II reporting instructions 

Annex II: Reporting instructions 

 

Capital summary  

PRA112: reporting template 

PRA113: reporting template 

PRA114: reporting template 

PRA112: instructions 

PRA113: instructions 

PRA114: instructions 
 
 

This SS is effective from 1 January 2027 to accompany PS1/26.  
Please see: www.bankofengland.co.uk/prudential-regulation/publication/2026/january/implementation-of-basel-3-1-final-rules-policy-statement.
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https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-ii-reporting-instructions.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/annex-ii-reporting-instructions.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra112-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra112-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra113-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra113-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra114-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra114-reporting-template.xlsx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra112-instructions.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra112-instructions.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra113-instructions.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra113-instructions.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/pra114-instructions.pdf



