
 

Page 1 of 8 
 

Annexure 1  
 
South African operations 

 
Return (Bank, 

unless otherwise 
stated) 

Part A returns Part B returns Part C returns Part D returns Part E returns 

BA 100 (all levels) Lines 1‒88 Lines 89‒127       

BA 110 (all levels) Lines 1‒8 Lines 9‒22       

BA 120 (all levels) Lines 1‒89 (excluding 
col 1‒3), 
Lines 92‒106,  
Lines 122‒123,  
Lines 126‒130 

Lines 90‒91 Lines 107‒121, 124‒125 
(standardised approach 
for credit risk, market risk, 
equity risk and 
standardised/basic 
indicator approach for 
operational risk where all 
entities are on these 
approaches) 

Lines 107‒121, 124‒125 
(Where one or more of 
the following apply: 
internal ratings-based 
approach for credit risk or 
equity risk, or internal 
models approach for 
market risk or advanced 
measurement approach 
for operational risk for 
any entity) 

  

BA 130   Whole return       

BA 200 ‒ Bank Line 1, 7‒9, 39, 70‒79 
(standardised 
approaches) 
Line 107, 113‒115, 
162‒171 and 
211(advanced 
approaches) 

  Lines 2‒6, 11‒34, 47‒69, 
80‒106 (standardised 
approaches) 
Lines 276‒292 (internal 
ratings-based 
approaches) 

Lines 108‒112, 117‒161, 
172‒206, 219‒275 and 
293‒331 (internal ratings-
based approaches) 

  

BA 200 ‒ Cons and/or 
Group 

Line 1, 7‒9, 39‒40, 70‒
79 (standardised 
approaches) 
Line 107, 113‒115, 
162‒171, 211 and 212 
(advanced approaches) 

  Lines 2‒6, 11‒34, 47‒69, 
80‒85, 87‒102 
(standardised approach), 
277‒292 (internal ratings-
based approaches) 

Lines 108‒112, 117‒161, 
172‒200, 219‒275 and 
321‒324 (internal ratings-
based approaches) 
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Return (Bank, 
unless otherwise 

stated) 

Part A returns Part B returns Part C returns Part D returns Part E returns 

BA 210 ‒ Bank     Lines 1‒228 and 453‒
471(excluding columns 
6‒8) (standardised 
approach) and lines 229‒
284, 453‒471 (excluding 
columns 6‒8) (internal 
ratings-based 
approaches) 

Lines 285‒452, 472‒616 
(internal ratings-based 
approaches) 

  

BA 210 ‒ Cons and/or 
Group 

    Lines 22‒42, 118‒214 
and 453‒471 (excluding 
columns 6‒8) 
(standardised approach) 
and lines 257‒284 and 
453‒471 (excluding 
columns 6‒8) (internal 
ratings-based 
approaches) 

Lines 341‒437, 472‒616 
(internal ratings-based 
approaches) 

  

BA 220   Whole return       

BA 300   Lines 1‒17 
Lines 68‒87 

Lines 98‒283 (other non-
modelled) 

Lines 18‒67, 125, 129‒
134, 170, 188, 190‒191 
(derived from models) 
196‒208, 216, 263, 267, 
281‒283 

  

BA 310 Lines 1‒9 (Column 1) Lines 1‒9 (Column 2), 
10‒31 

      

BA 320     Lines 1‒ 24 and 35‒99 
(standardised approach ‒ 
Simplified, Delta Plus and 
Scenario Matrix 
approaches to options) 

Lines 25‒34 and 100‒
110 (internal models 
approach) 
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Return (Bank, 
unless otherwise 

stated) 

Part A returns Part B returns Part C returns Part D returns Part E returns 

BA 325 – Year-end     Lines 7‒10 (credit risk ‒ 
standardised approach); 
lines 1‒6 and 18‒23 
(market risk ‒ 
standardised approach); 
lines 11‒17 (liquidity risk 
‒ other non-modelled 
approach); lines 36‒77 
and lines 78‒81 

Lines 7‒10 (credit risk 
internal ratings-based 
approaches); lines 1‒6, 
lines 16‒17 (liquidity risk 
– derived from models); 
lines 24‒35 (market risk 
internal models 
approach) 

  

BA 325 – Other than 
year-end 

        Lines 7‒10 (credit risk ‒ 
standardised approach), 
lines 7‒10 (credit risk – 
internal ratings-based 
approaches); lines 1‒6, 
18‒23) (market risk ‒ 
standardised approach); 
lines 1‒6, 24‒35 (market 
risk ‒ internal models 
approaches); lines 11‒17 
(liquidity risk – not 
modelled); lines 16‒17 
(liquidity risk – derived 
from models); lines 36‒
77 (foreign currency 
exposure) and lines 78‒
81 (interbank information) 

BA 330 (until 31 
December 2022) 

    Lines 1‒22 Lines 23‒36 (net interest 
income and economic 
value of equity) 

  

BA 330 (from 31 
January 2023)  

    Lines 1‒22, lines 103‒
124  

Lines 23–99, lines 125–
199  

  

BA 340     Lines 1‒2 and 37‒46 
(standardised approach) 
and lines (3‒5, 37‒39 
and 40‒46 (internal 

Lines 6‒36 (internal 
ratings-based 
approaches) 
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Return (Bank, 
unless otherwise 

stated) 

Part A returns Part B returns Part C returns Part D returns Part E returns 

ratings-based 
approaches)) 
 
 
  

BA 350   Whole return       

BA 400   Lines 1‒10 Lines 11‒25, 27‒28 
(basic indicator and 
standardised 
approaches) 

Lines 26‒39 (advanced 
measurement approach) 

  

BA 410 ‒ All levels     Whole return     

BA 500     Lines 1,2 and 4‒100 
(standardised approach); 
lines 1, 3, 4‒37, 109‒126 
and 127‒186 (ratings 
based approach); lines 1, 
3, 4‒37 and 109‒126 
(supervisory formula and 
internal assessment 
approaches); lines 4‒37 
and 206‒217 (other 
unrated exposures not 
subject to ratings based, 
supervisory formula or 
internal assessment 
approaches); lines 4‒37, 
218‒225 and 227‒228 
(internal ratings-based 
approaches ‒ investors’ 
interest in respect of 
schemes with early 
amortisation features); 
and lines 4‒37 and 227‒
228 (internal ratings-
based approaches ‒ non-
credit enhancing interest-
only strips (IOs) and 

Lines 101‒108 (internal 
ratings-based 
approaches – ratings 
based, internal 
assessment and 
supervisory formula 
approaches), lines 127‒
186 (internal assessment 
approach); lines 187‒205 
(supervisory formula 
approach) and line 226 
(internal ratings-based 
approaches ‒ investors’ 
interest in respect of 
schemes with early 
amortisation features) 
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Return (Bank, 
unless otherwise 

stated) 

Part A returns Part B returns Part C returns Part D returns Part E returns 

principal-only strips 
(POs)) 
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Return (Bank, 
unless otherwise 

stated) 

Part A returns Part B returns Part C returns Part D returns Part E returns 

BA 600 ‒ All levels     Lines: 1‒39, 40‒46 
(excluding column 6 to 8), 
47‒58 (standardised 
approach for credit risk, 
market risk, equity risk 
and standardised/basic 
indicator approach for 
operational risk where all 
entities are on these 
approaches), 40‒46 
(excluding column 6 to 8), 
47‒58 (where one or 
more of the following 
apply: internal ratings-
based approach for credit 
risk or equity risk, or 
internal models approach 
for market risk or 
advanced measurement 
approach for operational 
risk for any entity), and 
lines 59‒63 (liquidity risk 
‒ other non-modelled 
approach) 

Lines 1‒39 (internal 
ratings-based approach 
for credit risk or equity 
risk, or internal models 
approach for market risk 
or advanced 
measurement approach 
for operational risk for 
any entity), lines 59‒63 
(liquidity risk – derived 
from models) 
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Return (Bank, 
unless otherwise 

stated) 

Part A returns Part B returns Part C returns Part D returns Part E returns 

BA 700 ‒ All levels Lines 27‒39 (excluding 
columns 2 and 3), 
Lines 43‒47 (excluding 
columns 2 and 3), 
Lines 49‒52 (excluding 
columns 2 and 3), 
Lines 55, 57‒59 
(excluding columns 2 
and 3),  
Lines 63 (excluding 
columns 2 and 3), 
Lines 65‒72 (excluding 
columns 2 and 3), 
Lines 79‒82 (excluding 
columns 2 and 3),  
Line 84 (limit is not 
triggered) (excluding 
columns 2 and 3), 
Line 200 

Lines 90‒96 (excluding 
column 2), 
Lines 99‒127, 
Lines 131‒138, 
Lines 140‒198, 
Line 199, 
Lines 201‒205,  
Line 206 and 208 [No or 
simplified PVA], 
Line 207, 
Lines 209‒213 

Lines: 1‒26 
(standardised approach); 
40‒42, 54 and 56 
(excluding columns 2 and 
3) (standardised 
approaches); 73‒78 
(excluding columns 2 and 
3) (standardised 
approaches); 84 
(excluding columns 2 and 
3) (limit is triggered); 86‒
88 (excluding columns 2 
and 3) (standardised 
approaches); Lines 89 
(excluding columns 2 and 
3) (standardised 
approaches); 97 
(standardised 
approaches); 214‒229, 
239‒272, 273‒274 (other 
non‒modelled approach) 

Lines 1‒26, 40‒42 
(excluding columns 2 and 
3), 48 (excluding columns 
2 and 3), 53 (excluding 
columns 2 and 3), 54 and 
56 (excluding columns 2 
and 3) 60‒62 (excluding 
columns 2 and 3), 64 
(excluding columns 2 and 
3), 73‒78 (excluding 
columns 2 and 3), 83 
(excluding columns 2 and 
3), 85‒89 (excluding 
columns 2 and 3), 97, 
128‒130, 139, 230‒238, 
273‒274 (where one or 
more of the following 
apply: internal ratings-
based approach for credit 
risk or equity risk, or 
internal models approach 
for market risk or 
advanced measurement 
approach for operational 
risk for any entity or other 
information derived from 
models), Line 206 and 
208 [Core PVA] 
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Foreign operations 

 
BA 610 Lines Part A lines Part B lines Part C lines Part D lines 

BA 610 Balance sheet (lines 1‒67), off 
balance sheet (lines 86‒93), 
income statement (lines 97‒154 
[except columns 1‒3]) and 
capital adequacy (lines 177‒
179) 

Balance sheet (lines 68‒85), off 
balance sheet (lines 94‒96), 
capital adequacy (lines 180‒181 
[No or simplified PVA]), liquidity 
risk (lines 232‒236 and 248) and 
operational risk (lines 310‒319) 

Capital adequacy (lines 155‒
163, 164 – 171 and 172‒176), 
credit risk (lines 182‒211, 231 
[standardised approach]), 
liquidity risk (lines 249 – 265 [not 
based on models]), market risk 
(lines 266‒272 [columns 1‒3] 
[standardised approach], interest 
rate risk in the banking book 
(lines 273‒276), equity risk in 
the banking book (lines 277‒278 
[standardised approach], 289‒
291 [investment in funds]), 
equity risk in the banking book 
(lines 279‒281 [IRB 
approaches]), operational risk 
(lines 292‒306, 308‒309 [basic 
indicator and standardised 
approaches]) 

Capital adequacy (lines 172‒
176, lines 180‒181) and credit 
risk (lines 198‒231) [internal 
ratings-based approach and/or 
core PVA]), liquidity risk (lines 
237‒247 and 249‒265 [based 
on models]), Market Risk (lines 
266‒272 [columns 4‒8] [internal 
models approaches]), equity risk 
in the banking book (lines 282‒
288 [IRB approach]), operational 
risk (lines 307‒309 [advanced 
measurement approach]) 

 
 
 
 


