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APPENDIX A-l:COUNTERPARTY EXPOSURE ON OTC DERIVATIVE CONTRACTS (BANKING BOOK)
REPLACEMENT COST METHOD (000s)

OTC CONTRACTS Replacement cost Potential Future Credit Equivalent Weight Weighted Amount
Counterparty Risk Weight Exposure Amount
All maturities
0 o - [ R
20 10%.cccoiriiieniiiriniaane 10%
30 20%....ie i 20%
40 50%..ceeevieirenie e 50%

50 Unanalysed............... | l | —I | | 50% I::I
60  TOTAL (to be carried | I I I | | :‘
forward to item A452)




APPENDIX A-li: SUPPLEMENTARY INFORMATION ON DERIVATIVE CONTRACTS (BANKING BOOK)
REPLACEMENT COST METHOD (000s)

10
20
30
40
50

60
70

80
90
100
110
120

130
140

150
160
170
180
190

200
210

INTEREST RATE CONTRACTS

Notional Principal Amounts By Residual Maturity

<=1 Year

1-5 Years

over 5 Years

Total

0% v

of which

OTC Options

Exchange Traded Options

FOREIGN EXCHANGE CONTRACTS

Notional Principal Amounts By Residual Maturil

<=1 Year

1-5 Years

over 5 Years

Total

Exchange-traded................

of which

OTC Options.........cccoeeuevenen

Exchange Traded Options

EQUITY CONTRACTS
0%

Notional Principal Amounts By Residual Maturity

<=1 Year

1-5 Years

over 5 Years

Total

10%.ceiiiiiiiii
20%... it

B50%...cceiiiieiiiie e

Exchange-traded................

of which

OTC Options.......cc.ccoeveneennens

Exchange Traded Options.....




APPENDIX A-ll: SUPPLEMENTARY INFORMATION ON DERIVATIVE CONTRACTS (BANKING BOOK)
Continued

REPLACEMENT COST METHOD (000S)

10
20
30
40

80
90
100
110

150
160
170
180

INTEREST RATE CONTRACTS

FOREIGN EXCHANGE
CONTRACTS

EQUITY CONTRACTS
0% e

Replacement Cost By

Residual Maturity

<=1 Year 1-5 Years over 5 Years Total
Replacement Cost By Residual Maturity

<=1 Year 1-5 Years over 5 Years Total
Replacement Cost By Residual Maturity

<=1 Year 1-5 Years over 5 Years Tota!




APPENDIX A-ll: SUPPLEMENTARY INFORMATION ON DERIVATIVE CONTRACTS (BANKING BOOK)
Continued

REPLACEMENT COST METHOD (000s)
Notional Principal Amounts By Residual Maturity

COMMODITY CONTRACTS <=1 Year 1-5 Years over 5 Years Total
230 10%.cceuiiiiiiin e
240 20%.....ciiiiiiiieiiieeeee,
250 50%....cciveiiniiniiit e

260 Exchange Traded Options....

of which

270 OTC Options

280 Exchange Traded Options.....

Notional Principal Amounts By Residual Maturity

PRECIOUS METALS <=1 Year 1-5 Years over 5 Years Total
300 10%...oiiiiiiiiiiiee e
310 20%.ccoviiiiiiiiicie e
320 50%..ccceiiiniiieiiei e

330 Exchange Traded Options....

of which

340 OTC Options......cc.ccoeveveeenn.

350 Exchange Traded Options....

Notional Principal Amounts By Residual Maturity

TOTAL CONTRACTS <=1 Year 1-5 Years over 5 Years Total
360 0%..eiiiiieeeeiinneie e
370 10%.ceniniiiiicie e
380 20%..ceiiiiiieiieiiiienen e
390 50%.....coeieiiiannn

400 Exchange Traded Options....

of which

410 OTC Options...............

420 Exchange Traded Options....




APPENDIX A-ll: SUPPLEMENTARY INFORMATION ON DERIVATIVE CONTRACTS (BANKING BOOK)
Continued

REPLACEMENT COST METHOD (000s)
Replacement Cost By Residual Maturity

COMMODITY CONTRACTS <=1 Year 1-5 Years over 5 Years Total
230 10%.iiiiiii
240 20%....coiiiiiiei e
250 50%..c.ceuiiiiiiiiiiiii,

Repiacement Cost By Residual Maturity

PRECIOUS METALS <=1 Year 1-5 Years over 5 Years Total
300 10%.cc.cciiiiiiiiiiiieii e,
310 20%..ceis oo
320 50%.cciiiiiiiiiiiiin e

Replacement Cost By Residual Maturity
TOTAL CONTRACTS <=1 Year 1-5 Years over 5 Years Total

360

370

380

390




APPENDIX B-ll: COUNTERPARTY EXPOSURE ON OTC DERIVATIVE CONTRACTS
(TRADING BOOK)
REPLACEMENT COST METHOD (000s)

OTC CONTRACTS Replacement cost Potential Future Credit Equivalent Weight Weighted Amount
Counterparty Risk Weight Exposure Amount
All maturities

10 0% .eeveeirecemecieniees 0%

20 10%.ceieeeeeie e 10%

30 20%....eeieiene . 20%

40 50%.....cciiiinininnns 50%

50 Unanalysed......... I I [ | I l 50% ’

60  TOTAL...comee. | | l I | l |




MARKET RISKS IN THE TRADING BOOK

B150
B160

B170

B170.1
B170.2

B180

B190

B190.1
B190.2
B190.3
B190.4
B190.5

B200

B210

B210.1
B210.2

B215

B220

B230
B240

B250

B250.1
B250.2

B270

STANDARD APPROACH
FOREIGN EXCHANGE RISK

For basic approach (from Appendix B-V)..........cooiiiiiiiniii
For backtesting approach (from Appendix B-V)............coiiiiiiiiiiniii

Additional Capital Charge for OptionS.............couviiiiiiniiiiiiiiii e e

Using Carve Out

Using CAD1 Models APProach.............coooiuiiiiiiniiinn i et e e

Total foreign exchange FSK..........c.viiimiiiinnirienicrrinnirneser e sess s sienae

INTEREST RATE POSITION RISK Amount (000s)
Specific Risk.

Using Carve Out

Using CAD1 Models Approach

Embedded Interest Rate Risk in Equity Derivatives...............cc.ccooviiiin

Total interest rate position risk.

EQUITY POSITION RISK
Specific Risk (from Appendix B-VI).............cooooiiiiiiiiiii
General Market Risk (from Appendix B-VI).............ccccconiiniiiniiiiinni

Additional Capital Charge for Options:.............coocooiiiiiiiiiii e,

USing Camve OUL.........cco.iiiitiiiiiiiii e e e

Using CAD1 Models ApProach..........ccccoveeevriiriiiiiiii i e

Total equity position risk

Specific

Risk

Weights

0.00%
0.25%
1.00%
1.60%
8.00%

Capital Requirement

(000)s

]

L]

Capital Requirement
(000)s

L 1
|

[ ]
1

I
[ ]

Capital
Requirement (000s)

I




APPENDIX B-lll: SUPPLEMENTARY INFORMATION ON DERIVATIVE CONTRACTS
(TRADING BOOK)
REPLACEMENT COST METHOD (000s)

Notional Principal Amounts By Residual Maturity

INTEREST RATE <=1 Year 1-5 Years over 5 Years Total
CONTRACTS

10 0%

20 10%...ccoicriierie e

30 20%..ieeieeie e

40 50%....ciieiiiiiiet

50 Exchange-traded........

of which

60 OTC Options...............

70 Exchange Traded Options

Notional Principal Amounts By Residual Maturity

FOREIGN EXCHANGE <=1 Year 1-5 Years over 5 Years Total
CONTRACTS

80 0%.ccoteeriinrenn e

90 0%,

100 20% ..o

110 50%..cccecriiiieiiiaee

120 Exchange-traded........

of which

130 OTC Options...............

140 Exchange Traded Options

Notional Principal Amounts By Residual Maturity

EQUITY CONTRACTS <=1 Year 1-5 Years over 5 Years Total
150 0%.cccciimniniiniiiiiennees
160 10%. .o
170 20%...cciiiiniei e
180 50%.....cviiviiiiieinnes

180 Exchange-traded........

of which

200 OTC Options...............

210 Exchange Traded Options




APPENDIX B-lll: SUPPLEMENTARY INFORMATION ON DERIVATIVE CONTRACTS

(TRADING BOOK) - continued
REPLACEMENT COST METHOD (000s)

Replacement Cost By Residual Maturity

INTEREST RATE <=1 Year 1-5 Years over 5 Years Total
CONTRACTS
10 0%.ceveneieirercini e
20 10%..ccoiieiiiiiieneee e
30 20%...ccoiiiiiiii e
40 B50% ..t
Replacement Cost By Residual Maturity
FOREIGN EXCHANGE <=1 Year 1-5 Years over 5 Years Total
CONTRACTS
80 0%.eeiiiiienaeeinneer e
90 10%. e
100 20%.cceeiiiii e
110 50%...oreniiin e
Replacement Cost By Residual Maturity
EQUITY CONTRACTS <=1 Year 1-5 Years over 5 Years Total
150 0%..eieniimiiiiiiieeieennes
160 10%. e iieiieien e
170 20%.c..iiiiiie e
180 50%....vviiiiiiiriiireenees




APPENDIX B-lll: SUPPLEMENTARY INFORMATION ON DERIVATIVE CONTRACTS
{TRADING BOOK) - continued
REPLACEMENT COST METHOD (000s)

220
230
240
250
260

270
280

290
300
310
320
330

340
350

360
370
380
390
400

410
420

Notional Principal Amounts By Residual Maturity
COMMODITY CONTRACTS <=1 Year 1-5 Years

over 5 Years

Total

Exchange-traded........

of which

OTC Options...............

Exchange Traded Options

Notional Principal Amounts By Residual Maturity
PRECIOUS METALS <=1 Year 1-5 Years

over 5 Years

Total

of which

OTC Options...............

Exchange Traded Options

Notional Principal Amounts By Residual Maturity
TOTAL CONTRACTS <=1 Year 1-5 Years

over 5 Years

Total

Exchange-traded........

of which

OTC Options...............

Exchange Traded Options




APPENDIX B-lll: SUPPLEMENTARY INFORMATION ON DERIVATIVE CONTRACTS
(TRADING BOOK) - continued
REPLACEMENT COST METHOD (000s)

Replacement Cost By Residual Maturity

PRECIOUS METALS <=1 Year 1-5 Years over 5 Years Total
220 0% erieeee e
230 10%..coiiiiiiiiees e
240 20%.ccuineeeiiiii e
250 50%..c.cviiiiiiieiiinnn

Replacement Cost By Residual Maturity

PRECIOUS METALS <=1 Year 1-5 Years over 5 Years Total
290 0%.ciieieeieiiii e
300 0%.eeeeriiaieneeeiieinns
310 20%.tieeiee e
320 50%..c.ovniininniiianans

Replacement Cost By Residual Maturity

TOTAL CONTRACTS <=1 Year 1-5 Years over 5 Years Total
360 0%t
370 10%.ceeeeeiiie e
380 20%..ccoiniiiiiniiiiiniein,
390 50%......coeieiiiiiiienannne




