Pillar 3 Disclosure Requirements – In January 2015, the Basel Committee on Banking Supervision (BCBS) published the standard for the Revised Pillar 3 Disclosure Requirements (Revised Basel Pillar 3 standard). The Revised Basel Pillar 3 standard aim to address the problems identified through the financial crisis and to improve comparability and consistency of financial regulatory disclosures through more standardized formats between banks and across jurisdictions. Furthermore, OSFI issued the Pillar 3 Disclosure Requirements guideline April 2017, effective October 31, 2018. The index below includes disclosure requirement per the BCBS document (and required by OSFI) and lists the location of the related disclosures presented in the third quarter 2020, Report to Shareholders (RTS), or Supplemental Financial Information (SFI), or Supplemental Regulatory Disclosures (SRD). Information on TD’s website, SFI, and SRD is not and should not be considered incorporated herein by reference into the 2019 Annual Report, Management’s Discussion and Analysis, or the Consolidated Financial Statements.
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	Overview of risk management 
	OVA – Bank risk management approach.
	Annual
	
	
	
	61, 68-78, 86, 103, 220

	
	OV1 – Overview of RWA.
	Quarterly
	
	
	10
	

	Linkages between financial statements and regulatory exposures
	LI1 – Differences between accounting and regulatory scopes of consolidation and mapping of financial statements with regulatory risk categories.
	Quarterly
	
	
	13
	

	
	LI2 – Main sources of differences between regulatory exposure amounts and carrying values in financial statements.
	Quarterly
	
	
	14
	

	
	LIA – Explanations of differences between accounting and regulatory exposure amounts.
	Quarterly
	
	
	14
	

	Composition of capital and TLAC1
	CC1 – Composition of regulatory capital.
	Quarterly
	
	
	1-3
	

	
	CC2 – Reconciliation of regulatory capital to balance sheet.
	Quarterly
	
	
	5
	

	
	CCA – Main features of regulatory capital instruments and of other TLAC-eligible instruments2.
	Quarterly
	
	
	
	

	
	TLAC1 – TLAC composition (at resolution group level).
	Quarterly
	
	
	8
	

	
	TLAC2 – Material subgroup entity – creditor ranking at legal entity level.
	N/A3
	Not applicable to TD.

	
	TLAC3 – Resolution entity – creditor ranking at legal entity level.
	Quarterly
	
	
	9
	

	Leverage ratio
	LR1 – Summary comparison of accounting assets versus leverage ratio exposure measure.
	Quarterly
	
	
	6
	

	
	LR2 – Leverage ratio common disclosure template.
	Quarterly
	
	
	6
	

	Credit risk
	CRA – General information about credit risk.
	Annual
	
	
	
	74-76, 78-81

	
	CR1 – Credit quality of assets.
	Quarterly
	
	
	15-16
	

	
	CR2 – Changes in stock of defaulted loans and debt securities4.
	Quarterly
	
	
	
	

	
	CRB – Additional disclosure related to the credit quality of assets a) to d).
	Annual
	
	
	
	82, 136, 143, 169

	
	CRB – Additional disclosure related to the credit quality of assets – e) Breakdown of exposures by geographical areas, industry and residual maturity4.
	Quarterly
	
	
	18-20
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