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Explanatory Table for Common Disclosure Template 1'

Item '?/Explanation 3/

1 On-balance sheerassers accordino to l tem A 2 b 1
2 Deductions irom BaseL lll Tier 1 capital determined by l!q!_Al_p.aEgepX2 excluded from the

leveraqe ratio exposure rneasure. feported as neqaUve amounts.
3 Sum ofl ines 1 and 2.
4 Replacement Cost {RC) determined bv l tem A 2.b.2
5 Add-on amo!nt for all deTlvative exposures accordlnq to ltem A.2.b.2 paraqraphs 24.
9 Adjusted effectve notional amount (i.e. the eifective notlonaLamo!nt red!ced by any negative

change in fair value) fof written cfedit derivaUves according to ltem A.2.b.2 oaraqraohs 5-6.

10 Adjusted effectve notional offsets ofwritten credit dervatives according to paragraph ltem A.2.b.2
pql4glephs]lg and ded!cted add-on amounts relating to written credit derivaUves accordlng to
Item A.2.b.2 DafaqraDh 7. reooded as neoative amounts. if aDDlicable.

1 l Sum of l ines 4 - 10.
12 Gross SFT assets with no recognition of netting other than novation as set out n footnote 9,

removino certain securities received as determined bv ltem A.2.b.3.a.
Cash payables and cash receivables of gross SFT assets netted according to ltem A.2.b.3.a,
feDorted as neoative amounts.
Ivleas-re o'cou_re'oadv credir r isk for STTs as deterr ned bv l tem A.2.b.3 a

15 AoenI transaction exDosJre anoJnr determi_ed accord nq to l terr A 2.b.3.b
Slm of l ines 12-15.

17 Total off-balance sheet exposurc amounts on a gross notional basis, before any adjustment for
credit convercion factors accordino to ltem A.2.b.4.

18 Reduction n gross amount of off-balance sheet exposures due to the appllcation of credit
conversion factors ln ltem A.2.b.4.
Sum of ines 17-18.

20 Tler 1 caDltal as determined bv ltem A.1
21 Sum o f  l i nes  3 .  11 .16and  19 .
22 Basel lll leveraoe €tio accordino to liem A

1/ lndividual banks/QBs need not disclose the exp anatory table.
,/ Only items whlch are appLicable are retained from the BIS prescribed template. However, row numbering

remains unchanged for easy mapping with the BIS prescribed template.
3/ Refefs to appropriate items in the Guidelines on the lmplementation ofthe Basellll Leverage Ratio

Framewofk (Appendix 1 11 of the I,4ORB).


