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Annex |: C 01.00 - Own Funds

Annex |: OF 02.00 - Output Floor reporting template

Annex |: OF 02.01 - Output Floor reporting template

Annex |: C 03.00 - Capital Ratios

Annex |: C 04.00 - Memorandum ltems

Annex |: C 06.01 - Group Solvency: Information on Affiliates — Total

Annex |: C 06.02 - Group Solvency: Information on Affiliates

Annex |: OF 07.00 - Credit Risk SA reporting template

Annex |: OF 08.01 - Credit Risk IRB reporting template

Annex |: OF 08.02 - Credit Risk IRB reporting template

Annex |: OF 08.03 - Credit Risk IRB reporting template

Annex |: C 08.04 - Credit Risk and Free Deliveries: IRB Approach to Capital
Requirements: RWEA Flow Statements

Annex |: OF 08.05 - Credit Risk IRB reporting template

Annex |: OF 08.05.01 - Credit Risk IRB reporting template

Annex |: OF 08.06 - Credit Risk IRB reporting template

Annex |: OF 08.07 - Credit Risk IRB reporting template

Annex |: OF 09.01 - Credit Risk SA reporting template

Annex |: OF 09.02 - Credit Risk IRB reporting template

Annex |: C 09.04 - Breakdown of Credit Exposures Relevant for the Calculation of
the Countercyclical Buffer by Country and Institution-Specific Countercyclical Buffer

Rate (CCB)
Annex |: C 11.00 - Settlement/Delivery Risk

Annex |: C 13.01 - Credit Risk: Securitisations

Annex |: C 14.00 - Detailed Information on Securitisations

Annex |: C 14.01 - Detailed Information on Securitisations by Approach

Annex |: C 34.01 - Counterparty Credit Risk: Size of the Derivative Business

Annex |: C 34.02 - Counterparty Credit Risk: CCR Exposures by Approach



https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-01-00-own-funds
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
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-03-00-capital-ratios
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-04-00-memorandum-items
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-06-01-group-solvency-information-on-affiliates-total
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-06-02-group-solvency-information-on-affiliates
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/c-08-04-credit-risk-and-free-deliveries
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-08-04-credit-risk-and-free-deliveries
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/c-09-04-table-9-4-breakdown-of-credit-exposures
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-09-04-table-9-4-breakdown-of-credit-exposures
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-09-04-table-9-4-breakdown-of-credit-exposures
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-09-04-table-9-4-breakdown-of-credit-exposures
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-11-00-settlement-delivery-risk
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-13-01-credit-risk-securitisations
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-14-00-detailed-information-on-securitisations
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-14-01-detailed-information-on-securitisations-by-approach
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-01-counterparty-credit-risk-size-of-the-derivative-business
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-02-counterparty-credit-risk-ccr-exposures-by-approach
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Annex |: C 34.03 - Counterparty Credit Risk: CCR Exposures Treated with
Standardised Approaches: SA-CCR or Simplified SA-CCR

Annex |: C 34.04 - Counterparty Credit Risk: CCR Exposures Treated with the
Original Exposure Method (OEM)

Annex |: C 34.05 - Counterparty Credit Risk: CCR Exposures Treated with the
Internal Model Method (IMM)

Annex |: C 34.06 - Counterparty Credit Risk: Top Twenty Counterparties

Annex |: OF 34.07 - Credit Risk IRB reporting template

Annex |: C 34.08 - Counterparty Credit Risk: Composition of Collateral for CCR
Exposures

Annex |: C 34.09 - Counterparty Credit Risk: Credit Derivatives Exposures

Annex |: C 34.10 - Counterparty Credit Risk: Exposures to CCPs

Annex |: C 34.11 - Counterparty Credit Risk: RWEA Flow Statements of CCR
Exposures Under the IMM

Annex |: OF 16.00 - Operational Risk reporting template

Annex |: OF 18.00 - Market Risk reporting template

Annex |: OF 19.00 - Market Risk reporting template

Annex |: OF 20.00 - Market Risk reporting template

Annex |: OF 21.00 - Market Risk reporting template

Annex |: OF 22.00 - Market Risk reporting template

Annex |: OF 23.00 - Market Risk reporting template

Annex |: C 24.00 — Market Risk IMA reporting template

Annex |: OF 24.01 - Market Risk IMA reporting template

Annex |: OF 24.02 - Market Risk IMA reporting template

Annex |: OF 24.03 - Market Risk IMA reporting template

Annex |: OF 90.00 - Market Risk authorisations reporting template

Annex |: OF 91.01 - Market Risk ASA reporting template

Annex |: OF 91.02 - Market Risk ASA reporting template



https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-03-ccr-exposures-treated-with-standardised-approaches
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-03-ccr-exposures-treated-with-standardised-approaches
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-04-ccr-exposures-treated-with-the-the-original-exposure-method
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-04-ccr-exposures-treated-with-the-the-original-exposure-method
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-05-ccr-exposures-treated-with-the-internal-model-method
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-05-ccr-exposures-treated-with-the-internal-model-method
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-06-counterparty-credit-risk-top-twenty-counterparties
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/c-34-08-counterparty-credit-risk-composition-of-collateral-for-ccr-exposures
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-08-counterparty-credit-risk-composition-of-collateral-for-ccr-exposures
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-09-counterparty-credit-risk-credit-derivatives-exposures
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-10-counterparty-credit-risk-exposures-to-ccps
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-11-counterparty-credit-risk-rwea-flow-statements-of-ccr-exposures-under-the-imm
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-34-11-counterparty-credit-risk-rwea-flow-statements-of-ccr-exposures-under-the-imm
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-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-c-24-00-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-24-01-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
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
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Annex |: OF 91.03 - Market Risk ASA reporting template

Annex |: OF 91.04 - Market Risk ASA reporting template

Annex |: OF 91.05 - Market Risk ASA reporting template

Annex |: OF 91.06 - Market Risk ASA reporting template

Annex |: OF 91.07 - Market Risk ASA reporting template

Annex |: OF 91.08 - Market Risk ASA reporting template

Annex |: OF 91.09 - Market Risk ASA reporting template

Annex |: OF 91.10 - Market Risk ASA reporting template

Annex |: OF 25.01 - CVA reporting template

Annex |: OF 25.02 - CVA reporting template

Annex |: OF 25.03 - CVA reporting template

Annex |: C 32.01 - Prudent Valuation: Fair-Valued Assets and Liabilities

Annex |: C 32.02 - Prudent Valuation: Core Approach

Annex |: C 32.03 - Prudent Valuation: Model Risk AVA

Annex |: C 32.04 - Prudent Valuation: Concentrated Positions AVA

Annex |: C 33.00 - General Governments Exposures by the Country of the

Counterparty


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-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/c-32-01-prudent-valuation-fair-valued-assets-and-liabilities
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-32-02-prudent-valuation-core-approach
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-32-03-prudent-valuation-model-risk-ava
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-32-04-prudent-valuation-concentrated-positions-ava
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-33-00-general-governments-exposures-by-country-of-the-counterparty
https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/regulatory-reporting/banking/2026/january/c-33-00-general-governments-exposures-by-country-of-the-counterparty
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

