
Appendix 9: Pillar 2 data items and instructions 

Credit risk 

FSA076 Pillar 2 Credit risk standardised approach: data item 

FSA076 Pillar 2 Credit risk standardised approach: instructions 

Operational risk 

FSA072 Pillar 2 Operational risk historical losses: instructions 

FSA073 Pillar 2 Operational risk historical loss details: instructions 

FSA074 Pillar 2 Operational risk forecast losses: instructions  

FSA075 Pillar 2 Operational risk scenario data: instructions  

Pension risk 

FSA081 Pillar 2 Pension risk: data item 

FSA081 Pillar 2 Pension risk: instructions 

These templates and instructions are effective from 1 January 2027 to accompany PS15/26. 
Please see: https://www.bankofengland.co.uk/prudential-regulation/publication/2026/may/pillar-2a-review-phase-1-policy-statement

https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/fsa-data-items/fsa076may26.xltx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/fsa-data-items/fsa076instructionsmay26.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/fsa-data-items/fsa072instructionsmay26.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/fsa-data-items/fsa073instructionsmay26.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/fsa-data-items/fsa074instructionsmay26.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/fsa-data-items/fsa075instructionsmay26.pdf
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/fsa-data-items/fsa081may26.xltx
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/fsa-data-items/fsa081instructionsmay26.pdf



