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Form View

Return Name: DT1 - Net Stable Funding Ratio - NSFR

Organization Name: Dynamic

Reporting End Date: Dynamic

A. Available stable funding 11 13 15 17 71 73 75 77 81 83 85 87 91

Amount ASF factor Calculated ASF

Non-maturity < 6 months >= 6 months to < 1 year >= 1 year

Non-

maturity < 6 months

>= 6 months to < 1 

year >= 1 year Non-maturity < 6 months >= 6 months to < 1 year >= 1 year Total ASF 

Tier 1 and Tier 2 capital (Basel III 2022), before the application of capital deductions and excluding the proportion of Tier 2 instruments with residual maturity of less than 

one year 111010

[ 11/D111010 
] 171010

[ 17/D171010 
] 711010 1.00 771010 1.00 811010

[ 81/D811010 
] 871010

[ 87/D871010 
] 911010

[ 91/D911010 
]

Capital instruments not included above with an effective residual maturity of one year or more 171020

[ 17/D171020 
] 711010 1.00 771020 1.00 811020

[ 81/D811030 
] 871020

[ 87/D871020 
] 911020

[ 91/D911020 
]

"Stable" (as defined in the LCR) demand and/or term deposits from retail and small business customers 111030

[ 11/D111030 
] 131030

[ 13/D131030 
] 151030

[ 15/D151030 
] 171030

[ 17/D171030 
] 711030 0.95 731030 0.95 751030 0.95 771030 1.00 811030

[ 81/D811020 
] 831030

[ 83/D831030 
] 851030

[ 85/D851030 
] 871030

[ 87/D871030 
] 911030

[ 91/D911030 
]

"Less stable" (as defined in the LCR) demand and/or term deposits from retail and small business customers; of which: 111040

[ 11/D111040 
] 131040

[ 13/D131040 
] 151040

[ 15/D151040 
] 171040

[ 17/D171040 
]

Insured - no established relationship, account not transactional 111050

[ 11/D111050 
] 131050

[ 13/D131050 
] 151050

[ 15/D151050 
] 171050

[ 17/D171050 
] 711050 0.90 731050 0.90 751050 0.90 771050 1.00 811050

[ 81/D811050 
] 831050

[ 83/D831050 
] 851050

[ 85/D851050 
] 871050

[ 87/D871050 
] 911050

[ 91/D911050 
]

Insured - deposits received from funds or trusts controlled by retail customer 111060

[ 11/D111060 
] 131060

[ 13/D131060 
] 151060

[ 15/D151060 
] 171060

[ 17/D171060 
] 711060 0.90 731060 0.90 751060 0.90 771060 1.00 811060

[ 81/D811060 
] 831060

[ 83/D831060 
] 851060

[ 85/D851060 
] 871060

[ 87/D871060 
] 911060

[ 91/D911060 
]

Deposits sourced in home jurisdiction but denominated in foreign currency 111070

[ 11/D111070 
] 131070

[ 13/D131070 
] 151070

[ 15/D151070 
] 171070

[ 17/D171070 
] 711070 0.90 731070 0.90 751070 0.90 771070 1.00 811070

[ 81/D811070 
] 831070

[ 83/D831070 
] 851070

[ 85/D851070 
] 871070

[ 87/D871070 
] 911070

[ 91/D911070 
]

Uninsured deposits 111080

[ 11/D111080 
] 131080

[ 13/D131080 
] 151080

[ 15/D151080 
] 171080

[ 17/D171080 
] 711080 0.90 731080 0.90 751080 0.90 771080 1.00 811080

[ 81/D811080 
] 831080

[ 83/D831080 
] 851080

[ 85/D851080 
] 871080

[ 87/D871080 
] 911080

[ 91/D911080 
]

Rate sensitive deposits directly managed by the client - established relationship or deposit in a transactional account 111090

[ 11/D111090 
] 711090 0.90 811090

[ 81/D811090 
] 911100

[ 91/D911090 
]

Rate sensitive deposits directly managed by the client - no established relationship and not in a transactional account 111100

[ 11/D111100 
] 711100 0.80 811100

[ 81/D811100 
] 911030

[ 91/D911100 
]

Term deposits managed by an unaffiliated third-party - cashable or maturing in the next 30 days 131110

[ 13/D131110 
] 731110 0.70 831110

[ 83/D831110 
] 911110

[ 91/D911110 
]

Demand deposits managed by unaffiliated third-party 111120

[ 11/D111120 
] 711120 0.60 811120

[ 81/D811120 
] 911120

[ 91/D911120 
]

Deposits subject to host jurisdiction requirements 111125

[ 11/D111125 
] 131125

[ 13/D131125 
] 151125

[ 15/D151125 
] 171125

[ 17/D171125 
] 811125

[ 81/D811125 
] 831125

[ 83/D831125 
] 851125

[ 85/D851125 
] 871125

[ 87/D871125 
] 911125

[ 91/D911125 
]

Unsecured funding from non-financial corporates 111130

[ 11/D111130 
] 131130

[ 13/D131130 
] 151130

[ 15/D151130 
] 171130

[ 17/D171130 
]

Of which is an operational deposit (as defined in the LCR) 111140

[ 11/D111140 
] 131140

[ 13/D131140 
] 151140

[ 15/D151140 
] 171140

[ 17/D171140 
] 711140 0.50 731140 0.50 751140 0.50 771140 1.00 811140

[ 81/D811140 
] 831140

[ 83/D831140 
] 851140

[ 85/D851140 
] 871140

[ 87/D871140 
] 911140

[ 91/D911140 
]

Of which is a non-operational deposit (as defined in the LCR) 111150

[ 11/D111150 
] 131150

[ 13/D131150 
] 151150

[ 15/D151150 
] 171150

[ 17/D171150 
] 711150 0.50 731150 0.50 751150 0.50 771150 1.00 811150

[ 81/D811150 
] 831150

[ 83/D831150 
] 851150

[ 85/D851150 
] 871150

[ 87/D871150 
] 911150

[ 91/D911150 
]

Of which is non-deposit unsecured funding 111160

[ 11/D111160 
] 131160

[ 13/D131160 
] 151160

[ 15/D151160 
] 171160

[ 17/D171160 
] 711160 0.50 731160 0.50 751160 0.50 771160 1.00 811160

[ 81/D811160 
] 831160

[ 83/D831160 
] 851160

[ 85/D851160 
] 871160

[ 87/D871160 
] 911160

[ 91/D911160 
]

Unsecured funding from central banks 111170

[ 11/D111170 
] 131170

[ 13/D131170 
] 151170

[ 15/D151170 
] 171170

[ 17/D171170 
]

Of which is an operational deposit (as defined in the LCR) 111180

[ 11/D111180 
] 131180

[ 13/D131180 
] 151180

[ 15/D151180 
] 171180

[ 17/D171180 
] 711180 0.50 731180 0.50 751180 0.50 771180 1.00 811180

[ 81/D811180 
] 831180

[ 83/D831180 
] 851180

[ 85/D851180 
] 871180

[ 87/D871180 
] 911180

[ 91/D911180 
]

Of which is a non-operational deposit (as defined in the LCR) 111190

[ 11/D111190 
] 131190

[ 13/D131190 
] 151190

[ 15/D151190 
] 171190

[ 17/D171190 
] 711190 0.00 731190 0.00 751190 0.50 771190 1.00 811190

[ 81/D811190 
] 831190

[ 83/D831190 
] 851190

[ 85/D851190 
] 871190

[ 87/D871190 
] 911190

[ 91/D911190 
]

Of which is non-deposit unsecured funding 111200

[ 11/D111200 
] 131200

[ 13/D131200 
] 151200

[ 15/D151200 
] 171200

[ 17/D171200 
] 711200 0.00 731200 0.00 751200 0.50 771200 1.00 811200

[ 81/D811200 
] 831200

[ 83/D831200 
] 851200

[ 85/D851200 
] 871200

[ 87/D871200 
] 911200

[ 91/D911200 
]

Unsecured funding from sovereigns/PSEs/MDBs/NDBs 111210

[ 11/D111210 
] 131210

[ 13/D131210 
] 151210

[ 15/D151210 
] 171210

[ 17/D171210 
]

Of which is an operational deposit (as defined in the LCR) 111220

[ 11/D111220 
] 131220

[ 13/D131220 
] 151220

[ 15/D151220 
] 171220

[ 17/D171220 
] 711220 0.50 731220 0.50 751220 0.50 771220 1.00 811220

[ 81/D811220 
] 831220

[ 83/D831220 
] 851220

[ 85/D851220 
] 871220

[ 87/D871220 
] 911220

[ 91/D911220 
]

Of which is a non-operational deposit (as defined in the LCR) 111230

[ 11/D111230 
] 131230

[ 13/D131230 
] 151230

[ 15/D151230 
] 171230

[ 17/D171230 
] 711230 0.50 731230 0.50 751230 0.50 771230 1.00 811230

[ 81/D811230 
] 831230

[ 83/D831230 
] 851230

[ 85/D851230 
] 871230

[ 87/D871230 
] 911230

[ 91/D911230 
]

Of which is non-deposit unsecured funding 111240

[ 11/D111240 
] 131240

[ 13/D131240 
] 151240

[ 15/D151240 
] 171240

[ 17/D171240 
] 711240 0.50 731240 0.50 751240 0.50 771240 1.00 811240

[ 81/D811240 
] 831240

[ 83/D831240 
] 851240

[ 85/D851240 
] 871240

[ 87/D871240 
] 911240

[ 91/D911240 
]

Unsecured funding from other legal entities (including financial corporates and financial institutions) 111250

[ 11/D111250 
] 131250

[ 13/D131250 
] 151250

[ 15/D151250 
] 171250

[ 17/D171250 
]

Of which is an operational deposit (as defined in the LCR) 111260

[ 11/D111260 
] 131260

[ 13/D131260 
] 151260

[ 15/D151260 
] 171260

[ 17/D171260 
] 711260 0.50 731260 0.50 751260 0.50 771260 1.00 811260

[ 81/D811260 
] 831260

[ 83/D831260 
] 851260

[ 85/D851260 
] 871260

[ 87/D871260 
] 911260

[ 91/D911260 
]

Of which is a non-operational deposit (as defined in the LCR) 111270

[ 11/D111270 
] 131270

[ 13/D131270 
] 151270

[ 15/D151270 
] 171270

[ 17/D171270 
] 711270 0.00 731270 0.00 751270 0.50 771270 1.00 811270

[ 81/D811270 
] 831270

[ 83/D831270 
] 851270

[ 85/D851270 
] 871270

[ 87/D871270 
] 911270

[ 91/D911270 
]

Of which is non-deposit unsecured funding 111280

[ 11/D111280 
] 131280

[ 13/D131280 
] 151280

[ 15/D151280 
] 171280

[ 17/D171280 
] 711280 0.00 731280 0.00 751280 0.50 771280 1.00 811280

[ 81/D811280 
] 831280

[ 83/D831280 
] 851280

[ 85/D851280 
] 871280

[ 87/D871280 
] 911280

[ 91/D911280 
]

Stamped bankers' acceptances 131290

[ 13/D131290 
] 151290

[ 15/D151290 
] 171290

[ 17/D171290 
] 731290 0.35 751290 0.50 771290 1.00 831290

[ 83/D831290 
] 851290

[ 85/D851290 
] 871290

[ 87/D871290 
] 911290

[ 91/D911290 
]

Secured borrowings and liabilities (including secured term deposits): of which are from: 111300

[ 11/D111300 
] 131300

[ 13/D131300 
] 151300

[ 15/D151300 
] 171300

[ 17/D171300 
]

Retail and small business customers 111310

[ 11/D111310 
] 131310

[ 13/D131310 
] 151310

[ 15/D151310 
] 171310

[ 17/D171310 
] 711310 0.00 731310 0.00 751310 0.50 771310 1.00 811310

[ 81/D811310 
] 831310

[ 83/D831310 
] 851310

[ 85/D851310 
] 871310

[ 87/D871310 
] 911310

[ 91/D911310 
]

Non-financial corporates 111320

[ 11/D111320 
] 131320

[ 13/D131320 
] 151320

[ 15/D151320 
] 171320

[ 17/D171320 
] 711320 0.50 731320 0.50 751320 0.50 771320 1.00 811320

[ 81/D811320 
] 831320

[ 83/D831320 
] 851320

[ 85/D851320 
] 871320

[ 87/D871320 
] 911320

[ 91/D911320 
]

Central banks 111330

[ 11/D111330 
] 131330

[ 13/D131330 
] 151330

[ 15/D151330 
] 171330

[ 17/D171330 
] 711330 0.00 731330 0.00 751330 0.50 771330 1.00 811330

[ 81/D811330 
] 831330

[ 83/D831330 
] 851330

[ 85/D851330 
] 871330

[ 87/D871330 
] 911330

[ 91/D911330 
]

Sovereigns/PSEs/MDBs/NDBs 111340

[ 11/D111340 
] 131340

[ 13/D131340 
] 151340

[ 15/D151340 
] 171340

[ 17/D171340 
] 711340 0.50 731340 0.50 751340 0.50 771340 1.00 811340

[ 81/D811340 
] 831340

[ 83/D831340 
] 851340

[ 85/D851340 
] 871340

[ 87/D871340 
] 911340

[ 91/D911340 
]

Other legal entities (including financial corporates and financial institutions) 111350

[ 11/D111350 
] 131350

[ 13/D131350 
] 151350

[ 15/D151350 
] 171350

[ 17/D171350 
] 711350 0.00 731350 0.00 751350 0.50 771350 1.00 811350

[ 81/D811350 
] 831350

[ 83/D831350 
] 851350

[ 85/D851350 
] 871350

[ 87/D871350 
] 911350

[ 91/D911350 
]

SFT liabilities that are eligible for the "matched book" treatment 111360

[ 11/D111360 
] 131360

[ 13/D131360 
] 711360 0.00 731360 0.00 811360

[ 81/D811360 
] 831360

[ 83/D831360 
] 911360

[ 91/D911360 
]

Derivatives:

Derivative liabilities, gross of variation margin posted 171380

[ 17/D171380 
]

Total variation margin posted 171390

[ 17/D171390 
]

NSFR derivative liabilities (derivative liabilities less total collateral posted as variation margin on derivative liabilities) 171400

[ 17/D171400 
] 771400 0.00 871400

[ 87/D871400 
] 911400

[ 91/D911400 
]

Total initial margin received 171410

[ 17/D171410 
]

Of which, initial margin received in the form of cash 171420

[ 17/D171420 
]

Of which, initial margin received in the form of Level 1 securities 171430

[ 17/D171430 
]

Of which, initial margin received in the form of all other collateral 171440

[ 17/D171440 
]

Total initial margin received, in the form of any collateral type, according to residual maturity of associated derivative contract(s) 111450

[ 11/D111450 
] 131450

[ 13/D131450 
] 151450

[ 15/D151450 
] 171450

[ 17/D171450 
]

Other liability and equity categories

Deferred tax liabilities (DTLs) 111470

[ 11/D111470 
] 131470

[ 13/D131470 
] 151470

[ 15/D151470 
] 171470

[ 17/D171470 
] 711470 0.00 731470 0.00 751470 0.50 771470 1.00 811470

[ 81/D811470 
] 831470

[ 83/D831470 
] 851470

[ 85/D851470 
] 871470

[ 87/D871470 
] 911470

[ 91/D911470 
]

Minority interest 111480

[ 11/D111480 
] 131480

[ 13/D131480 
] 151480

[ 15/D151480 
] 171480

[ 17/D171480 
] 711480 0.00 731480 0.00 751480 0.50 771480 1.00 811480

[ 81/D811480 
] 831480

[ 83/D831480 
] 851480

[ 85/D851480 
] 871480

[ 87/D871480 
] 911480

[ 91/D911480 
]

Trade date payables 131490

[ 13/D131490 
] 731490 0.00 831490

[ 83/D831490 
] 911490

[ 91/D911490 
]

Interdependent liabilities; of which: 111500

[ 11/D111500 
] 131500

[ 13/D131500 
] 151500

[ 15/D151500 
] 171500

[ 17/D171500 
]

NHA MBS 131510

[ 13/D131510 
] 151510

[ 15/D151510 
] 171510

[ 17/D171510 
] 731510 0.00 751510 0.50 771510 0.00 831510

[ 83/D831510 
] 851510

[ 85/D851510 
] 871510

[ 87/D871510 
] 911510

[ 91/D911510 
]

CMB liabilities 131520

[ 13/D131520 
] 151520

[ 15/D151520 
] 171520

[ 17/D171520 
] 731520 0.00 751520 0.50 771520 0.00 831520

[ 83/D831520 
] 851520

[ 85/D851520 
] 871520

[ 87/D871520 
] 911520

[ 91/D911520 
]

Variation margin received from a client that is then posted to a CCP on the client's behalf 111530

[ 11/D111530 
] 131530

[ 13/D131530 
] 151530

[ 15/D151530 
] 171530

[ 17/D171530 
] 711530 0.00 731530 0.00 751530 0.50 771530 0.00 811530

[ 81/D811530 
] 831530

[ 83/D831530 
] 851530

[ 85/D851530 
] 871530

[ 87/D871530 
] 911530

[ 91/D911530 
]

All other liabilities and equity categories not included above 111540

[ 11/D111540 
] 131540

[ 13/D131540 
] 151540

[ 15/D151540 
] 171540

[ 17/D171540 
] 711540 0.00 731540 0.00 751540 0.50 771540 1.00 811540

[ 81/D811540 
] 831540

[ 83/D831540 
] 851540

[ 85/D851540 
] 871540

[ 87/D871540 
] 911540

[ 91/D911540 
]

Total ASF 911550

[ 91/D911550 
]



Menu

B. Required stable funding

1. On balance-sheet items Amount RSF factor Calculated RSF

Non-maturity < 6 months >= 6 months to < 1 year >= 1 year

Non-

maturity < 6 months

>= 6 months to < 1 

year >= 1 year Non-maturity < 6 months >= 6 months to < 1 year >= 1 year Total RSF

Coins and banknotes 113010

[ 11/D113010 
] 713010 0.00 813010

[ 81/D813010 
] 913010

[ 91/D913010 
]

Total central bank reserves 113020

[ 11/D113020 
] 133020

[ 13/D133020 
] 153020

[ 15/D153020 
] 173020

[ 17/D173020 
] 713020 0.00 733020 0.00 753020 0.00 773020 0.00 813020

[ 81/D813020 
] 833020

[ 83/D833020 
] 853020

[ 85/D853020 
] 873020

[ 87/D873020 
] 913020

[ 91/D913020 
]

SFT assets that are eligible for the "matched book" treatment 113030

[ 11/D113030 
] 133030

[ 13/D133030 
] 713030 0.00 733030 0.00 813030

[ 81/D813030 
] 833030

[ 83/D833030 
] 913030

[ 91/D913030 
]

Loans to financial institutions, of which:

Loans to financial institutions secured by Level 1 collateral and where the bank has the ability to freely rehypothecate the received collateral for the life of the loan: of 

which:

Unencumbered 113060

[ 11/D113060 
] 133060

[ 13/D133060 
] 153060

[ 15/D153060 
] 173060

[ 17/D173060 
] 713060 1.00 733060 0.50 753060 0.50 773060 1.00 813060

[ 81/D813060 
] 833060

[ 83/D833060 
] 853060

[ 85/D853060 
] 873060

[ 87/D873060 
] 913060

[ 91/D913060 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113080

[ 11/D113080 
] 133080

[ 13/D133080 
] 153080

[ 15/D153080 
] 173080

[ 17/D173080 
] 713080 1.00 733080 0.50 753080 0.50 773080 1.00 813080

[ 81/D813080 
] 833080

[ 83/D833080 
] 853080

[ 85/D853080 
] 873080

[ 87/D873080 
] 913080

[ 91/D913080 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113090

[ 11/D113090 
] 133090

[ 13/D133090 
] 153090

[ 15/D153090 
] 173090

[ 17/D173090 
] 713090 1.00 733090 0.50 753090 0.50 773090 1.00 813090

[ 81/D813090 
] 833090

[ 83/D833090 
] 853090

[ 85/D853090 
] 873090

[ 87/D873090 
] 913090

[ 91/D913090 
]

Remaining period of encumbrance ≥ 1 year 113100

[ 11/D113100 
] 133100

[ 13/D133100 
] 153100

[ 15/D153100 
] 173100

[ 17/D173100 
] 713100 1.00 733100 1.00 753100 1.00 773100 1.00 813100

[ 81/D813100 
] 833100

[ 83/D833100 
] 853100

[ 85/D853100 
] 873100

[ 87/D873100 
] 913100

[ 91/D913100 
]

Loans to financial institutions secured by non-Level 1 collateral and where the bank has the ability to freely rehypothecate the received collateral for the life of the loan; 

of which:

Unencumbered 113120

[ 11/D113120 
] 133120

[ 13/D133120 
] 153120

[ 15/D153120 
] 173120

[ 17/D173120 
] 713120 1.00 733120 0.10 753120 0.50 773120 1.00 813120

[ 81/D813120 
] 833120

[ 83/D833120 
] 853120

[ 85/D853120 
] 873120

[ 87/D873120 
] 913120

[ 91/D913120 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113140

[ 11/D113140 
] 133140

[ 13/D133140 
] 153140

[ 15/D153140 
] 173140

[ 17/D173140 
] 713140 1.00 733140 0.10 753140 0.50 773140 1.00 813140

[ 81/D813140 
] 833140

[ 83/D833140 
] 853140

[ 85/D853140 
] 873140

[ 87/D873140 
] 913140

[ 91/D913140 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113150

[ 11/D113150 
] 133150

[ 13/D133150 
] 153150

[ 15/D153150 
] 173150

[ 17/D173150 
] 713150 1.00 733150 0.50 753150 0.50 773150 1.00 813150

[ 81/D813150 
] 833150

[ 83/D833150 
] 853150

[ 85/D853150 
] 873150

[ 87/D873150 
] 913150

[ 91/D913150 
]

Remaining period of encumbrance ≥ 1 year 113160

[ 11/D113160 
] 133160

[ 13/D133160 
] 153160

[ 15/D153160 
] 173160

[ 17/D173160 
] 713160 1.00 733160 1.00 753160 1.00 773160 1.00 813160

[ 81/D813160 
] 833160

[ 83/D833160 
] 853160

[ 85/D853160 
] 873160

[ 87/D873160 
] 913160

[ 91/D913160 
]

Unsecured loans to financial institutions, of which:

Unencumbered 113180

[ 11/D113180 
] 133180

[ 13/D133180 
] 153180

[ 15/D153180 
] 173180

[ 17/D173180 
] 713180 1.00 733180 0.15 753180 0.50 773180 1.00 813180

[ 81/D813180 
] 833180

[ 83/D833180 
] 853180

[ 85/D853180 
] 873180

[ 87/D873180 
] 913180

[ 91/D913180 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113200

[ 11/D113200 
] 133200

[ 13/D133200 
] 153200

[ 15/D153200 
] 173200

[ 17/D173200 
] 713200 1.00 733200 0.15 753200 0.50 773200 1.00 813200

[ 81/D813200 
] 833200

[ 83/D833200 
] 853200

[ 85/D853200 
] 873200

[ 87/D873200 
] 913200

[ 91/D913200 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113210

[ 11/D113210 
] 133210

[ 13/D133210 
] 153210

[ 15/D153210 
] 173210

[ 17/D173210 
] 713210 1.00 733210 0.50 753210 0.50 773210 1.00 813210

[ 81/D813210 
] 833210

[ 83/D833210 
] 853210

[ 85/D853210 
] 873210

[ 87/D873210 
] 913210

[ 91/D913210 
]

Remaining period of encumbrance ≥ 1 year 113220

[ 11/D113220 
] 133220

[ 13/D133220 
] 153220

[ 15/D153220 
] 173220

[ 17/D173220 
] 713220 1.00 733220 1.00 753220 1.00 773220 1.00 813220

[ 81/D813220 
] 833220

[ 83/D833220 
] 853220

[ 85/D853220 
] 873220

[ 87/D873220 
] 913220

[ 91/D913220 
]

Securities eligible as Level 1 HQLA for the LCR, of which:

Unencumbered 133240

[ 13/D133240 
] 153240

[ 15/D153240 
] 173240

[ 17/D173240 
] 733240 0.00 753240 0.00 773240 0.00 833240

[ 83/D833240 
] 853240

[ 85/D853240 
] 873240

[ 87/D873240 
] 913240

[ 91/D913240 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 133260

[ 13/D133260 
] 153260

[ 15/D153260 
] 173260

[ 17/D173260 
] 733260 0.00 753260 0.00 773260 0.00 833260

[ 83/D833260 
] 853260

[ 85/D853260 
] 873260

[ 87/D873260 
] 913260

[ 91/D913260 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 133270

[ 13/D133270 
] 153270

[ 15/D153270 
] 173270

[ 17/D173270 
] 733270 0.50 753270 0.50 773270 0.50 833270

[ 83/D833270 
] 853270

[ 85/D853270 
] 873270

[ 87/D873270 
] 913270

[ 91/D913270 
]

Remaining period of encumbrance ≥ 1 year 133280

[ 13/D133280 
] 153280

[ 15/D153280 
] 173280

[ 17/D173280 
] 733280 1.00 753280 1.00 773280 1.00 833280

[ 83/D833280 
] 853280

[ 85/D853280 
] 873280

[ 87/D873280 
] 913280

[ 91/D913280 
]

B. Required stable funding

1. On balance-sheet items Amount RSF factor Calculated RSF

Non-maturity < 6 months >= 6 months to < 1 year >= 1 year

Non-

maturity < 6 months

>= 6 months to < 1 

year >= 1 year Non-maturity < 6 months >= 6 months to < 1 year >= 1 year Total RSF

Securities eligible for Level 2A HQLA for the LCR, of which:

Unencumbered 133300

[ 13/D133300 
] 153300

[ 15/D153300 
] 173300

[ 17/D173300 
] 733300 0.15 753300 0.15 773300 0.15 833300

[ 83/D833300 
] 853300

[ 85/D853300 
] 873300

[ 87/D873300 
] 913300

[ 91/D913300 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 133320

[ 13/D133320 
] 153320

[ 15/D153320 
] 173320

[ 17/D173320 
] 733320 0.15 753320 0.15 773320 0.15 833320

[ 83/D833320 
] 853320

[ 85/D853320 
] 873320

[ 87/D873320 
] 913320

[ 91/D913320 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 133330

[ 13/D133330 
] 153330

[ 15/D153330 
] 173330

[ 17/D173330 
] 733330 0.50 753330 0.50 773330 0.50 833330

[ 83/D833330 
] 853330

[ 85/D853330 
] 873330

[ 87/D873330 
] 913330

[ 91/D913330 
]

Remaining period of encumbrance ≥ 1 year 133340

[ 13/D133340 
] 153340

[ 15/D153340 
] 173340

[ 17/D173340 
] 733340 1.00 753340 1.00 773340 1.00 833340

[ 83/D833340 
] 853340

[ 85/D853340 
] 873340

[ 87/D873340 
] 913340

[ 91/D913340 
]

Securities eligible for Level 2B HQLA for the LCR, of which: 

Unencumbered 113360

[ 11/D113360 
] 133360

[ 13/D133360 
] 153360

[ 15/D153360 
] 173360

[ 17/D173360 
] 713360 0.50 733360 0.50 753360 0.50 773360 0.50 813360

[ 81/D813360 
] 833360

[ 83/D833360 
] 853360

[ 85/D853360 
] 873360

[ 87/D873360 
] 913360

[ 91/D913360 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113380

[ 11/D113380 
] 133380

[ 13/D133380 
] 153380

[ 15/D153380 
] 173380

[ 17/D173380 
] 713380 0.50 733380 0.50 753380 0.50 773380 0.50 813380

[ 81/D813380 
] 833380

[ 83/D833380 
] 853380

[ 85/D853380 
] 873380

[ 87/D873380 
] 913380

[ 91/D913380 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113390

[ 11/D113390 
] 133390

[ 13/D133390 
] 153390

[ 15/D153390 
] 173390

[ 17/D173390 
] 713390 0.50 733390 0.50 753390 0.50 773390 0.50 813390

[ 81/D813390 
] 833390

[ 83/D833390 
] 853390

[ 85/D853390 
] 873390

[ 87/D873390 
] 913390

[ 91/D913390 
]

Remaining period of encumbrance ≥ 1 year 113400

[ 11/D113400 
] 133400

[ 13/D133400 
] 153400

[ 15/D153400 
] 173400

[ 17/D173400 
] 713400 1.00 733400 1.00 753400 1.00 773400 1.00 813400

[ 81/D813400 
] 833400

[ 83/D833400 
] 853400

[ 85/D853400 
] 873400

[ 87/D873400 
] 913400

[ 91/D913400 
]

Deposits held at financial institutions for operational purposes: of which:

Unencumbered 113420

[ 11/D113420 
] 133420

[ 13/D133420 
] 153420

[ 15/D153420 
] 173420

[ 17/D173420 
] 713420 0.50 733420 0.50 753420 0.50 773420 1.00 813420

[ 81/D813420 
] 833420

[ 83/D833420 
] 853420

[ 85/D853420 
] 873420

[ 87/D873420 
] 913420

[ 91/D913420 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113440

[ 11/D113440 
] 133440

[ 13/D133440 
] 153440

[ 15/D153440 
] 173440

[ 17/D173440 
] 713440 0.50 733440 0.50 753440 0.50 773440 1.00 813440

[ 81/D813440 
] 833440

[ 83/D833440 
] 853440

[ 85/D853440 
] 873440

[ 87/D873440 
] 913440

[ 91/D913440 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113450

[ 11/D113450 
] 133450

[ 13/D133450 
] 153450

[ 15/D153450 
] 173450

[ 17/D173450 
] 713450 0.50 733450 0.50 753450 0.50 773450 1.00 813450

[ 81/D813450 
] 833450

[ 83/D833450 
] 853450

[ 85/D853450 
] 873450

[ 87/D873450 
] 913450

[ 91/D913450 
]

Remaining period of encumbrance ≥ 1 year 113460

[ 11/D113460 
] 133460

[ 13/D133460 
] 153460

[ 15/D153460 
] 173460

[ 17/D173460 
] 713460 1.00 733460 1.00 753460 1.00 773460 1.00 813460

[ 81/D813460 
] 833460

[ 83/D833460 
] 853460

[ 85/D853460 
] 873460

[ 87/D873460 
] 913460

[ 91/D913460 
]

Loans to non-financial corporate clients with a residual maturity of less than one year: of which:

Unencumbered 133480

[ 13/D133480 
] 153480

[ 15/D153480 
] 733480 0.50 753480 0.50 833480

[ 83/D833480 
] 853480

[ 85/D853480 
] 913480

[ 91/D913480 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 133500

[ 13/D133500 
] 153500

[ 15/D153500 
] 733500 0.50 753500 0.50 833500

[ 83/D833500 
] 853500

[ 85/D853500 
] 913500

[ 91/D913500 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 133510

[ 13/D133510 
] 153510

[ 15/D153510 
] 733510 0.50 753510 0.50 833510

[ 83/D833510 
] 853510

[ 85/D853510 
] 913510

[ 91/D913510 
]

Remaining period of encumbrance ≥ 1 year 133520

[ 13/D133520 
] 153520

[ 15/D153520 
] 733520 1.00 753520 1.00 833520

[ 83/D833520 
] 853520

[ 85/D853520 
] 913520

[ 91/D913520 
]

Loans to central banks with a residual maturity of less than one year: of which:

Unencumbered 133540

[ 13/D133540 
] 153540

[ 15/D153540 
] 733540 0.00 753540 0.50 833540

[ 83/D833540 
] 853540

[ 85/D853540 
] 913540

[ 91/D913540 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 133560

[ 13/D133560 
] 153560

[ 15/D153560 
] 733560 0.00 753560 0.50 833560

[ 83/D833560 
] 853560

[ 85/D853560 
] 913560

[ 91/D913560 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 133570

[ 13/D133570 
] 153570

[ 15/D153570 
] 733570 0.50 753570 0.50 833570

[ 83/D833570 
] 853570

[ 85/D853570 
] 913570

[ 91/D913570 
]

Remaining period of encumbrance ≥ 1 year 133580

[ 13/D133580 
] 153580

[ 15/D153580 
] 733580 1.00 753580 1.00 833580

[ 83/D833580 
] 853580

[ 85/D853580 
] 913580

[ 91/D913580 
]

Loans to sovereigns, PSEs, MDBs and NDBs with a residual maturity of less than one year: of which:

Unencumbered 133600

[ 13/D133600 
] 153600

[ 15/D153600 
] 733600 0.50 753600 0.50 833600

[ 83/D833600 
] 853600

[ 85/D853600 
] 913600

[ 91/D913600 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 133620

[ 13/D133620 
] 153620

[ 15/D153620 
] 733620 0.50 753620 0.50 833620

[ 83/D833620 
] 853620

[ 85/D853620 
] 913620

[ 91/D913620 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 133630

[ 13/D133630 
] 153630

[ 15/D153630 
] 733630 0.50 753630 0.50 833630

[ 83/D833630 
] 853630

[ 85/D853630 
] 913630

[ 91/D913630 
]

Remaining period of encumbrance ≥ 1 year 133640

[ 13/D133640 
] 153640

[ 15/D153640 
] 733640 1.00 753640 1.00 833640

[ 83/D833640 
] 853640

[ 85/D853640 
] 913640

[ 91/D913640 
]

Residential mortgages of any maturity that would qualify for the 35% or lower risk weight under the Basel II standardised approach for credit risk: of which:

Unencumbered 113660

[ 11/D113660 
] 133660

[ 13/D133660 
] 153660

[ 15/D153660 
] 173660

[ 17/D173660 
] 713660 0.65 733660 0.50 753660 0.50 773660 0.65 813660

[ 81/D813660 
] 833660

[ 83/D833660 
] 853660

[ 85/D853660 
] 873660

[ 87/D873660 
] 913660

[ 91/D913660 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113680 133680 153680 173680 713680 0.65 733680 0.50 753680 0.50 773680 0.65 813680 833680 853680 873680 913680



[ 11/D113680 
]

[ 13/D133680 
]

[ 15/D153680 
]

[ 17/D173680 
]

[ 81/D813680 
]

[ 83/D833680 
]

[ 85/D853680 
]

[ 87/D873680 
]

[ 91/D913680 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113690

[ 11/D113690 
] 133690

[ 13/D133690 
] 153690

[ 15/D153690 
] 173690

[ 17/D173690 
] 713690 0.65 733690 0.50 753690 0.50 773690 0.65 813690

[ 81/D813690 
] 833690

[ 83/D833690 
] 853690

[ 85/D853690 
] 873690

[ 87/D873690 
] 913690

[ 91/D913690 
]

Remaining period of encumbrance ≥ 1 year 113700

[ 11/D113700 
] 133700

[ 13/D133700 
] 153700

[ 15/D153700 
] 173700

[ 17/D173700 
] 713700 1.00 733700 1.00 753700 1.00 773700 1.00 813700

[ 81/D813700 
] 833700

[ 83/D833700 
] 853700

[ 85/D853700 
] 873700

[ 87/D873700 
] 913700

[ 91/D913700 
]

Other loans, excluding loans to financial institutions, with a residual maturity of one year or greater that would qualify for the 35% or lower risk weight under the Basel II 

standardised approach for credit risk: of which:

Unencumbered 173720

[ 17/D173720 
] 773720 0.65 873720

[ 87/D873720 
] 913720

[ 91/D913720 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 173740

[ 17/D173740 
] 773740 0.65 873740

[ 87/D873740 
] 913740

[ 91/D913740 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 173750

[ 17/D173750 
] 773750 0.65 873750

[ 87/D873750 
] 913750

[ 91/D913750 
]

Remaining period of encumbrance ≥ 1 year 173760

[ 17/D173760 
] 773760 1.00 873760

[ 87/D873760 
] 913760

[ 91/D913760 
]

B. Required stable funding

1. On balance-sheet items Amount RSF factor Calculated RSF

Non-maturity < 6 months >= 6 months to < 1 year >= 1 year

Non-

maturity < 6 months

>= 6 months to < 1 

year >= 1 year Non-maturity < 6 months >= 6 months to < 1 year >= 1 year Total RSF

Loans to retail and small business customers (excluding residential mortgages reported above) with a residual maturity of less than one year: of which:

Unencumbered 133780

[ 13/D133780 
] 153780

[ 15/D153780 
] 733780 0.50 753780 0.50 833780

[ 83/D833780 
] 853780

[ 85/D853780 
] 913780

[ 91/D913780 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 133800

[ 13/D133800 
] 153800

[ 15/D153800 
] 733800 0.50 753800 0.50 833800

[ 83/D833800 
] 853800

[ 85/D853800 
] 913800

[ 91/D913800 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 133810

[ 13/D133810 
] 153810

[ 15/D153810 
] 733810 0.50 753810 0.50 833810

[ 83/D833810 
] 853810

[ 85/D853810 
] 913810

[ 91/D913810 
]

Remaining period of encumbrance ≥ 1 year 133820

[ 13/D133820 
] 153820

[ 15/D153820 
] 733820 1.00 753820 1.00 833820

[ 83/D833820 
] 853820

[ 85/D853820 
] 913820

[ 91/D913820 
]

Performing loans (except loans to financial institutions and loans reported in above categories) with risk weights greater than 35% under the Basel II standardised 

approach for credit risk: of which:

Unencumbered 113840

[ 11/D113840 
] 133840

[ 13/D133840 
] 153840

[ 15/D153840 
] 173840

[ 17/D173840 
] 713840 0.85 733840 0.50 753840 0.50 773840 0.85 813840

[ 81/D813840 
] 833840

[ 83/D833840 
] 853840

[ 85/D853840 
] 873840

[ 87/D873840 
] 913840

[ 91/D913840 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113860

[ 11/D113860 
] 133860

[ 13/D133860 
] 153860

[ 15/D153860 
] 173860

[ 17/D173860 
] 713860 0.85 733860 0.50 753860 0.50 773860 0.85 813860

[ 81/D813860 
] 833860

[ 83/D833860 
] 853860

[ 85/D853860 
] 873860

[ 87/D873860 
] 913860

[ 91/D913860 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113870

[ 11/D113870 
] 133870

[ 13/D133870 
] 153870

[ 15/D153870 
] 173870

[ 17/D173870 
] 713870 0.85 733870 0.50 753870 0.50 773870 0.85 813870

[ 81/D813870 
] 833870

[ 83/D833870 
] 853870

[ 85/D853870 
] 873870

[ 87/D873870 
] 913870

[ 91/D913870 
]

Remaining period of encumbrance ≥ 1 year 113880

[ 11/D113880 
] 133880

[ 13/D133880 
] 153880

[ 15/D153880 
] 173880

[ 71/D713880 
] 713880 1.00 733880 1.00 753880 1.00 773880 1.00 813880

[ 81/D813880 
] 833880

[ 83/D833880 
] 853880

[ 85/D853880 
] 873880

[ 87/D873880 
] 913880

[ 91/D913880 
]

Non-HQLA exchange traded equities: of which:

Unencumbered 113900

[ 11/D113900 
] 713900 0.85 813900

[ 81/D813900 
] 913900

[ 91/D913900 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113920

[ 11/D113920 
] 713920 0.85 813920

[ 81/D813920 
] 913920

[ 91/D913920 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113930

[ 11/D113930 
] 713930 0.85 813930

[ 81/D813930 
] 913930

[ 91/D913930 
]

Remaining period of encumbrance ≥ 1 year 113940

[ 11/D113940 
] 713940 1.00 813940

[ 81/D813940 
] 913940

[ 91/D913940 
]

Non-HQLA securities not in default: of which:

Unencumbered 113960

[ 11/D113960 
] 133960

[ 13/D133960 
] 153960

[ 15/D153960 
] 173960

[ 17/D173960 
] 713960 0.50 733960 0.50 753960 0.50 773960 0.85 813960

[ 81/D813960 
] 833960

[ 83/D833960 
] 853960

[ 85/D853960 
] 873960

[ 87/D873960 
] 913960

[ 91/D913960 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 113980

[ 11/D113980 
] 133980

[ 13/D133980 
] 153980

[ 15/D153980 
] 173980

[ 17/D173980 
] 713980 0.50 733980 0.50 753980 0.50 773980 0.85 813980

[ 81/D813980 
] 833980

[ 83/D833980 
] 853980

[ 85/D853980 
] 873980

[ 87/D873980 
] 913980

[ 91/D913980 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 113990

[ 11/D113990 
] 133990

[ 13/D133990 
] 153990

[ 15/D153990 
] 173990

[ 17/D173990 
] 713990 0.50 733990 0.50 753990 0.50 773990 0.85 813990

[ 81/D813990 
] 833990

[ 83/D833990 
] 853990

[ 85/D853990 
] 873990

[ 87/D873990 
] 913990

[ 91/D913990 
]

Remaining period of encumbrance ≥ 1 year 114000

[ 11/D114000 
] 134000

[ 13/D134000 
] 154000

[ 15/D154000 
] 174000

[ 17/D174000 
] 714000 1.00 734000 1.00 754000 1.00 774000 1.00 814000

[ 81/D814000 
] 834000

[ 83/D834000 
] 854000

[ 85/D854000 
] 874000

[ 87/D874000 
] 914000

[ 91/D914000 
]

Physical traded commodities including gold: of which:

Unencumbered 114020

[ 11/D114020 
] 714020 0.85 814020

[ 81/D814020 
] 914020

[ 91/D914020 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 114040

[ 11/D114040 
] 714040 0.85 814040

[ 81/D814040 
] 914040

[ 91/D914040 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 114050

[ 11/D114050 
] 714050 0.85 814050

[ 81/D814050 
] 914050

[ 91/D914050 
]

Remaining period of encumbrance ≥ 1 year 114060

[ 11/D114060 
] 714060 1.00 814060

[ 81/D814060 
] 914060

[ 91/D914060 
]

Other short-term unsecured instruments and transactions with a residual maturity of less than one year, of which:

Unencumbered 134080

[ 13/D134080 
] 154080

[ 15/D154080 
] 734080 0.50 754080 0.50 834080

[ 83/D834080 
] 854080

[ 85/D854080 
] 914080

[ 91/D914080 
]

Encumbered: of which:

Remaining period of encumbrance < 6 months 134100

[ 13/D134100 
] 154100

[ 15/D154100 
] 734100 0.50 754100 0.50 834100

[ 83/D834100 
] 854100

[ 85/D854100 
] 914100

[ 91/D914100 
]

Remaining period of encumbrance ≥ 6 months to < 1 year 134110

[ 13/D134110 
] 154110

[ 15/D154110 
] 734110 0.50 754110 0.50 834110

[ 83/D834110 
] 854110

[ 85/D854110 
] 914110

[ 91/D914110 
]

Remaining period of encumbrance ≥ 1 year 134120

[ 13/D134120 
] 154120

[ 15/D154120 
] 734120 1.00 754120 1.00 834120

[ 83/D834120 
] 854120

[ 85/D854120 
] 914120

[ 91/D914120 
]

Defaulted securities and non-performing loans 134130

[ 13/D134130 
] 154130

[ 15/D154130 
] 174130

[ 17/D174130 
] 734130 1.00 754130 1.00 774130 1.00 834130

[ 83/D834130 
] 854130

[ 85/D854130 
] 874130

[ 87/D874130 
] 914130

[ 91/D914130 
]

Derivatives:

Derivative assets, gross of variation margin received 174150

[ 17/D174150 
]

Variation margin received, of which:

Cash variation margin received that meets the conditions of LAR Chapter 3, paragraph 41 174170

[ 17/D174170 
]

Level 1 HQLA variation margin received that meets the conditions of LAR Chapter 3, paragraph 41 174180

[ 17/D174180 
]

Other variation margin received 174190

[ 17/D174190 
]

NSFR derivative assets (derivative assets less cash and Level 1 HQLA collateral received as eligible variation margin on derivative assets) 174200

[ 17/D174200 
] 774200 1.00 874200

[ 87/D874200 
] 914200

[ 91/D914200 
]

Required stable funding associated with derivative liabilities 174210

[ 17/D174210 
] 774210 1.00 874210

[ 87/D874210 
] 914210

[ 91/D914210 
]

B. Required stable funding

1. On balance-sheet items Amount RSF factor Calculated RSF

Non-maturity < 6 months >= 6 months to < 1 year >= 1 year

Non-

maturity < 6 months

>= 6 months to < 1 

year >= 1 year Non-maturity < 6 months >= 6 months to < 1 year >= 1 year Total RSF

Total initial margin posted: of which: 174220

[ 17/D174220 
]

Initial margin posted on bank's own positions, of which:

Initial margin posted in the form of cash 174240

[ 17/D174240 
]

Initial margin posted in the form of Level 1 securities 174250

[ 17/D174250 
]

Initial margin posted in the form of all other collateral 174260

[ 17/D174260 
]

Of which, is initial margin posted on behalf of a customer 174270

[ 17/D174270 
]

Initial margin posted on bank's own behalf, in the form of any collateral type, according to residual maturity of associated derivative contract(s) 114280

[ 11/D114280 
] 134280

[ 13/D134280 
] 154280

[ 15/D154280 
] 174280

[ 17/D174280 
]

Cash or other assets provided to contribute to the default fund of a CCP 174290

[ 17/D174290 
]

Required stable funding associated with initial margin posted and cash or other assets provided to contribute to the default fund of a CCP 174300

[ 17/D174300 
] 774300 0.85 874300

[ 87/D874300 
] 914300

[ 91/D914300 
]

Items deducted from regulatory capital 114310

[ 11/D114310 
] 134310

[ 13/D134310 
] 154310

[ 15/D154310 
] 174310

[ 17/D174310 
] 714310 1.00 734310 1.00 754310 1.00 774310 1.00 814310

[ 81/D814310 
] 834310

[ 83/D834310 
] 854310

[ 85/D854310 
] 874310

[ 87/D874310 
] 914310

[ 91/D914310 
]

Trade date receivables 134320

[ 13/D134320 
] 734320 0.00 834320

[ 83/D834320 
] 914320

[ 91/D914320 
]

Interdependent assets; of which: 114330

[ 11/D114330 
] 134330

[ 13/D134330 
] 154330

[ 15/D154330 
] 174330

[ 17/D174330 
]

Mortgages underlying NHA MBS transactions 134340 154340 174340 734340 0.00 754340 0.00 774340 0.00 834340 854340 874340 914340



[ 13/D134340 
]

[ 15/D154340 
]

[ 17/D174340 
]

[ 83/D834340 
]

[ 85/D854340 
]

[ 87/D874340 
]

[ 91/D914340 
]

Mortgages underlying CMB transactions 134350

[ 13/D134350 
] 154350

[ 15/D154350 
] 174350

[ 17/D174350 
] 734350 0.00 754350 0.00 774350 0.00 834350

[ 83/D834350 
] 854350

[ 85/D854350 
] 874350

[ 87/D874350 
] 914350

[ 91/D914350 
]

Variation margin posted to a CCP on a client's behalf 114360

[ 11/D114360 
] 134360

[ 13/D134360 
] 154360

[ 15/D154360 
] 174360

[ 17/D174360 
] 714360 0.00 734360 0.00 754360 0.00 774360 0.00 814360

[ 81/D814360 
] 834360

[ 83/D834360 
] 854360

[ 85/D854360 
] 874360

[ 87/D874360 
] 914360

[ 91/D914360 
]

All other assets not included in above categories that qualify for 100% treatment 114370

[ 11/D114370 
] 134370

[ 13/D134370 
] 154370

[ 15/D154370 
] 174370

[ 17/D174370 
] 714370 1.00 734370 1.00 754370 1.00 774370 1.00 814370

[ 81/D814370 
] 834370

[ 83/D834370 
] 854370

[ 85/D854370 
] 874370

[ 87/D874370 
] 914370

[ 91/D914370 
]

2. Off balance-sheet items

Amount RSF Calculated total RSF

Irrevocable or conditionally revocable liquidity facilities 136010

[ 13/D136010 
] 736010 0.05 916010

[ 91/D916010 
]

Irrevocable or conditionally revocable credit facilities 136020

[ 13/D136020 
] 736020 0.05 916020

[ 91/D916020 
]

Unconditionally revocable credit and liquidity facilities to retail and small business customers 136030

[ 13/D136030 
] 736030 0.02 916030

[ 91/D916030 
]

Unconditionally revocable credit and liquidity facilities to all other customers 136040

[ 13/D136040 
] 736040 0.05 916040

[ 91/D916040 
]

Trade finance-related obligations (including guarantees and letters of credit) 136050

[ 13/D136050 
] 736050 0.03 916050

[ 91/D916050 
]

Guarantees and letters of credit unrelated to trade finance obligations 136060

[ 13/D136060 
] 736060 0.05 916060

[ 91/D916060 
]

Non-contractual obligations, such as:

Debt-buy back requests (incl related conduits) 136080

[ 13/D136080 
] 736080 0.00 916080

[ 91/D916080 
]

Structured products 136090

[ 13/D136090 
] 736090 0.05 916090

[ 91/D916090 
]

Managed funds 136100

[ 13/D136100 
] 736100 0.00 916100

[ 91/D916100 
]

Other non-contractual obligations 136110

[ 13/D136110 
] 736110 0.05 916110

[ 91/D916110 
]

All other off balance-sheet obligations not included in the above categories 136120

[ 13/D136120 
] 736120 0.05 916120

[ 91/D916120 
]

Total RSF 916900

[ 91/D916900 
]

C. NSFR

Net stable funding ratio (%) 919900

[ 91/D919900 
]
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