BALANCE SHEET ASSETS, LIABILITIES AND OFF BALANCE SHEET ITEMS

FORM SR-1A

[BALANCE SHEET ASSETS
Item _ Nature of Item Sterling £'000 [ Other ccy £000 [ Total £000 |
A Cash
Al Notes and coins 0
A2 Cash items in the course of collection 0
A3 Gold 0
SUBTOTAL 0 0 0
B Loans to Banks
B.1 Loans to Parent 0
B.2 Loans to fellow banking subsidiaries 0
B.3 Loans to other banks - 1 year or less to maturity 0
B.4 Loans to other banks - greater than 1 year to maturity 0
SUBTOTAL 0 0 0
C Marketable Assets
C.1 Zone A Government debt 0]
C.2___ Zone A PSE debt 0]
C.3 CDs, CP and FRNs of less than 1 year to maturity
C.3.1 Parentissued 0
C.3.2  Other group bank issued 0
C.3.3  Other Banks 0
C.3.4 All Marketable CP 0
c4 Other Marketable Bank Debt
C.4.1 Parentissued 0
C.4.2  Other group bank issued 0
C.4.3  Other Banks 0
C5 Other Marketable Assets
C.5.1 Other Marketable debt - Group non-banking entities 0
C.5.2  Other Marketable debt - Corporate 0
C.5.3  Other Marketable debt - Securitisation exposures - non equity 0
C.5.4 Other Marketable debt - Sovereign 0
C.5.5 Other Marketable PSE Debt 0
C.5.6  Marketable Bank equity holdings 0
C.5.7 Marketable Corporate equity holdings 0
C.5.8 Marketable Securitisation exposures - equity tranche holdings 0
SUBTOTAL 0 0 0
D Loans and Advances
D.1 Group non-banking entities 0
D.2 Sovereigns 0
D.3 PSEs 0
D.4 Corporate Lending 0
D.5 Retail Lending 0
D.6 Residential Mortgages 0
D.7 Capital Connected Lending 0
SUBTOTAL 0 0 0
E Investments
E.1 Non Marketable Sovereign Debt 0
E.2 Non Marketable PSE Debt 0
B3 Non Marketable debt - parental 0
E.4 Non Marketable debt - Other group bank 0
Ei5 Non Marketable debt - Other bank issued 0
E.6 Non Marketable debt - Group non-banking entities 0
E.7 Non Marketable debt - Corporate 0
E.8 Non Marketable Securitisation exposures - non capital 0
E.9 Investments requiring deduction 0
E.10 Capital Investments in Subsidiaries and other associated companies 0
E.11 Capital Investments in other banks 0
E.12 Equity - Corporate 0
E.13 Securitisation exposures - equity tranches 0
SUBTOTAL 0 0 0
F Other Financial
F.1 Iltems in suspense 0
F.2 Settlement Balances 0
78 Debtors and Prepayments 0
F.4 Operating leases 0
F.5 All past due assets 0
SUBTOTAL 0 0 0
G Other
G.1 Premises owned and occupied by the bank 0
G.2 Other land and property owned by the bank 0
G.3 Plant, equipment, leasehold premises, and motor vehicles 0
G.4 Intangible assets including goodwill 0
SUBTOTAL 0 0 0
TOTAL ASSETS o] o] ol




[BALANCE SHEET LIABILITIES

[tem  [Nature of Item Sterling £'000 Other ccy £000 [ Total £000
A Deposits due to:
Al Parent/Holding Company or Group 0
A2 Associated Banking Companies 0
A3 Fellow Subsidiaries 0
A4 Other Deposit Takers 0
A5 Retail Customers 0
A.6 Corporate / Trust / Fiduciary 0
A7 All Other 0
SUBTOTAL 0 0 0
B CDs and Other Debt
B.1 Certificates of deposit issued 0
B.2 Promissory notes, bills and other short term paper issued 0
B.3 Non - Capital term debt issued 0
SUBTOTAL 0 0 0
C Creditors, accruals and provisions
C.1 Interest payable 0
C.2 Creditors and accruals 0
C.3 Current taxation 0
c4 Other taxation 0
C5 Settlement balances 0
C.6 Items in suspense 0
C.7 Provisions 0
C.8 Dividends payable 0
C.9 Other liabilities 0
SUBTOTAL 0 0 0
D Capital
D.1 Retained profits 0
D.2 General / collective provisions 0
D.3 Capital issued by the branch 0
D.4 Capital items - other working capital 0
SUBTOTAL 0 0 0
TOTAL LIABILITIES o] o] ol
[OFF BALANCE SHEET ITEMS
Item Nature of Item Sterling £'000 Other ccy £000 | Total £'000
A Off Balance Sheet Commitments
Al Direct Credit Substitutes 0
A2 Transaction Related Contingencies 0
A3 Trade Related Contingencies 0
A4 Asset sales with recourse 0
A5 Forward asset purchases 0
A.6 Partly paid up shares and securities 0
A7 Forward deposits placed 0
A.8 Note Issuance and Revolving Underwriting Facilities 0
A9 Other commitments with original maturity of less than 1 year 0
A.10 Other commitments with original maturity of 1 year and over 0
All Commitments that are unconditionally cancellable without prior notice 0
SUBTOTAL 0 0 0
B OTC Contracts
B.1 Interest rate contracts 0
B.2 Foreign exchange and gold contracts 0
B.3 Equity contracts 0
B.4 Other precious metal contracts 0
B.5 Other commodity conracts 0
SUBTOTAL 0 0 0
C Netted Exposures
C.1 Netted Exposures 0
SUBTOTAL 0 0 0
Total Off- Balance Sheet Items o] o] ol




PROFIT AND LOSS, PROVISIONS AND NON-PERFORMING ASSETS FORM SR-2A

[PROFIT & LOSS ACCOUNT |

Item Nature of Item Amount £'000
A Income
Al Banking Income
Al.1.1 Interest Income
Al11.2 Interest Expense
A.l.1 Net Interest Income 0
Al2 Profit/loss on foreign exchange dealing and currency positions
A.13 Profit/Loss on investments held for dealing
Al4 Net Income from banking fees, charges and commissions
A.1.5 Increase/decrease in book value of investments
Total Banking Income 0
A.2 Non Banking Income
A21 Investment management fees
A2.2 Trust and company administration fees
A.2.3 Trustee/Custodian fees
A2.4 Fund management fees
A.25 Investment dealing profits and commissions
A.2.6 Other
Total Non Banking Income 0
A3 Dividends and other income
A3.1 Dividends/share of profits (or losses) from subsidiaries and associated
companies
A.3.2 Other Income
Total Dividends and other income 0
Total Income 0
B Expenses
B.1 Operating Expenses
B.1.1 Stalff costs
B.1.2 Occupancy
B.1.3 Audit & Legal fees
B.1.4 Directors Remuneration
B.1.5 Group management / administration charge
B.1.6 Other
Total Operating Expenses 0
B.2 Other Expenses
B.2.1 Interest paid and payable on subordinated debt
B.2.2 Net charge/credit for specific/individual and general/collective bad debt
provisions
B.2.3 Other expenses
Total Other Expenses 0
Total Expenses 0
C Profit or Loss
C1 Profit /loss before taxation, extraordinary items and dividends 0
C.2 Extraordinary items
C.3 Taxation
Cc.4 Profit /loss after taxation and extraordinary items 0
C.5 Dividends
Profit/loss retained 0

[PROVISIONS AND NON-PERFORMING ASSETS |

Item Nature of Iltem Amount £'000
A Provisions against bad and doubtful debts

Al Gross value of loans against which specific/individual provisions made

A2 Amounts written off in the period - specific/individual provisions only

A3 Recoveries of amounts previously written off - specific/individual

provisions only

B Non performing assets and loans
B.1 Loans and other assets - 60 days past due
B.2 Loans and other assets - 90 days past due










LIQUIDITY RISK
All currencies £'000

FORM SR-3A

Note Sight — <8 >8 days —<1 | >1 month — [ >3 months — | >6 months —<12 >lyear — <3 >3 years— <5 >5 years Total
days month <3 months | <6 months months years years
ASSETS
Deposits with, and CDs issued by, group credit institutions 1 ()
Deposits with credit institutions 2 (]
Deposits with credit institutions incorporating embedded options B 0|
(including group)
CDs, FRNs, and bills of exchange purchased 4 (]
Bonds and other instruments purchased incorporating embedded options 5 0|
(including group)
Bonds issued by Zone A governments 6 (]
Bonds issued by Zone B governments 7 (]
Other investments 8 (]
Loans and overdrafts 9 (]
Residential mortgages 10 (]
All other assets 11 0]
Total assets 12 (9 (9 (9 0| 0| 0|
Foreign exchange cash inflows il (]
Undrawn committed standby facilities 14 (]
Other known future cash inflows 15 0]
Behavioural Adjustments 16 (o]
a) CDs & Bills of exchange (o]
b) Floating rate notes (o]
c) Zone A government bonds (o]
d) Other adjustments agreed by the Commission (o]
e) (o]
f) 0|
Total adjusted assets 17 (o] (o] (o] (o] (o] (o]
Note Sight — >8 days —<1 | >1 month — [ >3 months — >6 months —<12 >lyear — <3 >3 years— <5 >5 years Total
<8 days month <3 months [ <6 months months years years
LIABILITIES
Demand and notice accounts - Retail 18 0
Demand and notice accounts - Other 19 0
Fixed term deposits - Retail 20 0
Fixed term deposits - Other 21 0
Structured deposits, deposits and deposit bonds issued that incorporate 22 0|
embedded options
Total deposit liabilities 23 (o] (o] (o] (o] (o] (o]
Total capital and reserves 24 (o]
Al other liabilities 25 0







