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ANNEX VIII

TEMPLATES FOR REPORTING LARGE EXPOSURES AND CONCENTRATION RISK

C 30.00 — MATURITY BUCKETS OF THE EXPOSURES
IN THE NON-TRADING AND TRADING BOOK (LE 4)

ANNEX VIII Table 6: rows 1 - 4
COUNTER
PARTY

MATURITY BUCKETS OF THE
EXPOSURE

MATURITY BUCKETS OF THE
EXPOSURE

CodeUp
to
1
Month

Greater
than
1
month
up
to
2
Months

Greater
than
2
months
up
to
3
Months

Greater
than
3
months
up
to
4
Months

Greater
than
4
months
up
to
5
Months

Greater
than
5
months
up
to
6
Months

Greater
than
6
months
up
to
7
Months

Greater
than
7
months
up
to
8
Months

Greater
than
8
months
up
to
9
Months

Greater
than
9
months
up
to
10
Months

Greater
than
10
months
up
to
11
Months

Greater
than
11
months
up
to
12
Months

Greater
than
12
months
up
to
15
Months

Greater
than
15
months
up
to
18
Months

Greater
than
18
months
up
to
21
Months

Greater
than
21
months
up
to
24
Months

Greater
than
24
months
up
to
27
Months

Greater
than
27
months
up
to
30
Months

Greater
than
30
months
up
to
33
Months

Greater
than
33
months
up
to
36
Months

Greater
than
3
years
up
to
5
years

Greater
than
5
years
up
to
10
years

Greater
than
10
years

Undefined
maturity
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Changes and effects yet to be applied to :
– Regulation revoked by 2023 c. 29 Sch. 1 Pt. 13
– Regulation revoked by S.I. 2021/1078, reg. 13(2)(aa) (as inserted) by S.I. 2021/1376

reg. 32(7)(a)(i) (This amendment not applied to legislation.gov.uk. The affected
provision Pt. 2 (PRA) was modified by a non-legislative instrument (Technical
Standards (Capital Requirements) (EU Exit) (No.3) Instrument 2019) and is not
present in the text of the retained EU legislation. Details of the non-legislative
modifications can be found on the Bank of England's website on the page entitled
'The Bank of England's amendments to financial services legislation under the
European Union (Withdrawal) Act 2018')
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