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Transferred financial assets that are not derecognised

Illustrating the application of paragraph 42B(c) and (e)

Class of financial asset

Available
Financial assets for sale
at fair value through Loans and financial
profit or loss receivables assets
Trading Trading Consumer Equity
CU million securities derivatives  Mortgages loans investments
Carrying amount of assets X X X X X
Carrying amount of associated liabilities (X) (X) (X) (X) (X)
For those liabilities that have recourse
only to specific assets:
Fair value of assets X X X X X
Fair value of associated liabilities (X) (X) (X) (X) X)

Net position X X X X X




Transferred financial assets that are derecognised

Illustrating the application of paragraph 42D(a)—(e)

Continuing involvement with transferred financial assets that have been derecognised

Cash outflows to| Carrying amount of

Fair value of repurchase continuing involvement in

transferred transferred statement of financial | Fair value of Maximum
CU million (derecognised) [(derecognised) position continuing exposure to
Type of continuing involvement assets assets Assets Liabilities | involvement loss
Repurchase agreements X X) X X) X X
Written put options X (X) (X) X X
Purchased call options X (X) X X X
Securities lending X ) X (X) X X
Servicing X X x) X X
Total X (X) X X

Carrying amount of continuing involvement in the statement of financial position

CU million Total
Class of asset or liability Assets Liabilities

Held for trading X

Available for sale financial assets X

Financial liabilities at fair value through profit or loss (X
Total X (X

L]

]

Illustrating the application of paragraph 42D(f)

Undiscounted cash outflows to repurchase transferred assets
CU million Maturity of continuing involvement

Type of continuing involvement Total <1 month <3 months | <6 months <1 year 1-2 years >2 years

Repurchase agreements X X X X X X
Written put options X X X X X
Purchased call options X X X X X

Securities lending X X X




