This document is published as part of CP12/22: https://www.bankofengland.co.uk/prudential-regulation/publication/2022/october/risks-from-contingent-leverage

Bank of England | Prudential Regulation Authority

Page 7

3. Draft reporting templates (LV49.00-LV52.00)

Table LV49.00: Treatment of collateral swaps

Column
Market
Market value Market value value of ':?':;e"ta‘t’::_:f
of collateral of collateral collateral
borrowed
lent borrowed lent (period
(period end) (period end) (period average)
average)
Row 0010 0020 0030 0040
0010 | TOTAL COLLATERAL SWAPS
0020 of which client financing
0030 of which activity for franchise clients
0040 of which intra-group activity
of which: Totals for transactions in which
0050 | Level 1 HQLAs are lent and the following
collateral is borrowed
0060 Level 1 assets
0070 Level 2A assets
0080 Level 2B assets
0090 Non-liquid assets
of which: Totals for transactions in which
0100 | Level 2A HQLAs are lent and the following
collateral is borrowed
0110 Level 1 assets
0120 Level 2A assets
0130 Level 2B assets
0140 Non-liquid assets
of which: Totals for transactions in which
0150 | Level 2B HQLAs are lent and the following
collateral is borrowed
0160 Level 1 assets
0170 Level 2A assets
0180 Level 2B assets
0190 Non-liquid assets
of which: Totals for transactions in which
0200 | non-liquid assets are lent and the following
collateral is borrowed
0210 Level 1 assets
0220 Level 2A assets
0230 Level 2B assets
0240 Non-liquid assets
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Table LV50.00: Treatment of repurchase transactions
Column
Gross repo R Net repo S i Net repo
- amounts 2 repo amounts .
(e (period (it (period (period (Crzpfae
end) end) average)
end) average) average)
Row 0010 0020 0030 0040 0050 0060
0010 | Total repo activity
0020 _of which activity for franchise
clients
0030 of which level 1 HQLA
0040 of which intra-group activity
Table LV51.00: Treatment of agency repurchase transactions
Column
Collateral Collateral . .
T°tf:‘|):::an provided Contribution Io::::!::m provided ct:g':_:",zl::o:
to lender to Leverage to lender 9
lender to b Exposure lender to b Exposure
borrower Y P borrower y Measure
. borrower Measure A borrower .
(petlod (period (period end) Upenlod (period (petlod
end) end) average) average) average)
Row 0010 0020 0030 0040 0050 0060
Agency repo activity in which
0010 | agent provides a limited
guarantee
Agency repo activity in which
0020 )
agent provides no guarantee
Table LV52.00: Treatment of internalised trades
Column
Gross Contribution Gross (t:gl:.:\llzt:-:o:
market Internalised to Leverage market Internalised Ex osurg
value (period Exposure value (period M P
" . easure
(period end) Measure (period average) (period
end) (period end) | average) avperage)
Row 0010 0020 0030 0040 0050 0060
0010 | Cash prime brokerage
0020 of _whlcl_‘l activity for
franchise clients
0030 of which level 1 HQLA
0040 _o_f which intra-group
activity
0050 Synthetic prime
brokerage
0060 of \_Nhlch_ activity for
franchise clients
0070 of which level 1 HQLA
0080 _o_f which intra-group
activity
Written credit
ol derivatives
0100 of ‘.Nh'Ch. activity for
franchise clients
0110 of which level 1 HQLA
0120 .of which intra-group
activity




