


Note 1:  Templates relating to Market Risk are not disclosed as the Bank has been exempted under section 
22(1) of the Banking (Capital) Rules from the calculation of market risk under section 17. 

Note 2:  Templates LIQ2, CR6, CR7, CR10, CCR4 are not applicable to the Bank.  



 1:   ( )  22(1)  ( )  17 
  

 2:   LIQ2, CR6, CR7, CR10, CCR4  



  

  

 



  

  

 



































































Directly issued capital subject to phase-out arrangements from CET1 (only 
applicable to non-joint stock companies) 



Capital instruments subject to phase-out arrangements from AT1 capital 

of which: AT1 capital instruments issued by subsidiaries subject to phase-
out arrangements 



Capital instruments subject to phase-out arrangements from Tier 2 capital 

of which: capital instruments issued by subsidiaries subject to phase-out 
arrangements 



Current cap on CET1 capital instruments subject to phase-out arrangements 

Amount excluded from CET1 due to cap (excess over cap after redemptions 
and maturities) 



Current cap on AT1 capital instruments subject to phase-out arrangements 

Amount excluded from AT1 capital due to cap (excess over cap after 
redemptions and maturities) 

Current cap on Tier 2 capital instruments subject to phase-out arrangements 

Amount excluded from Tier 2 capital due to cap (excess over cap after 
redemptions and maturities) 



CET1  



AT1  

AT1  
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CET1
 

AT1  

AT1
 

 

 



Of which: Stages 1 and 2 expected credit loss (650) (650) 

Of which: Stages 1 and 2 expected credit loss (71) (71) 

Of which: Measured at amortised cost 205,872 205,872 

Of which: Measured at fair value through other comprehensive 
income 

240,741 240,741 

Of which: Stages 1 and 2 expected credit loss (37) (37) 

Of which: Stage 3 expected credit loss (3,828) (3,828) 

Of which: Stages 1 and 2 expected credit loss (889) (889) 

Of which: Collective impairment allowances reflected in 
regulatory capital 

- (4,177) 

Of which: Stage 3 expected credit loss (5,736) (5,736) 

Of which: Stages 1 and 2 expected credit loss (16,506) (16,506) 

Of which: Collective impairment allowances reflected in 
regulatory capital 

- (5,894) 

Of which: Stages 1 and 2 expected credit loss (6) (6) 

Of which: Stages 1 and 2 expected credit loss 144 144 



Of which: Property revaluation reserve 

Of which: Regulatory reserve 

Of which: Regulatory reserve not eligible for inclusion in 
regulatory capital 

Of which: Regulatory reserve reflected in regulatory capital 

Of which: Fair value reserve 

Of which: Retained profits 



(650) (650) 

(71) (71) 

205,872 205,872 

240,741 240,741 

(37) (37) 

(3,828) (3,828) 

(889) (889) 

- (4,177) 

(5,736) (5,736) 

(16,506) (16,506) 

- (5,894) 

(6) (6) 

144 144 

11,244 11,244 

16,000 - 

- 7,229 

- 8,771 



1,652 1,652 

220,794 220,794 



Regulatory treatment 

Coupons / dividends 
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