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	RTS
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Quarter
2021
	SRD
Second
Quarter
2021
	
Annual
Report
2020

	Credit risk
	CRB – Additional disclosure related to the credit quality of assets – f) Amounts of impaired exposures (according to definition used by the bank for accounting purposes) and related allowances and write-offs broken down by geographical areas and industry.
	Quarterly
	
	25-27, 29-31
	
	

	
	CRB – Additional disclosure related to the credit quality of assets – g) Ageing analysis of accounting past-due exposures4.
	Quarterly
	69
	
	
	141, 171

	
	CRB – Additional disclosure related to the credit quality of assets – h) Breakdown of restructured exposures between impaired and not impaired exposures5.
	Annual
	
	
	
	

	
	CRC – Qualitative disclosure requirements related to credit risk mitigation techniques.
	Annual
	
	
	
	88

	
	CR3 – Credit risk mitigation techniques – overview.
	Quarterly
	
	
	17
	

	
	CRD – Qualitative disclosures on banks’ use of external credit ratings under the standardized approach (SA) for credit risk.
	Annual
	
	
	
	87

	
	CR4 – Standardized approach – credit risk exposure and Credit Risk Mitigation (CRM) effects.
	Quarterly
	
	
	21
	

	
	CR5 – Standardized approach – exposures by asset classes and risk weights.
	Quarterly
	
	
	22
	

	
	CRE – Qualitative disclosures related to IRB models.
	Annual
	
	
	
	81-83, 86-89,
96

	
	CR6 – IRB – Credit risk exposures by portfolio and probability of default (PD) range.
	Quarterly
	
	
	23-38
	

	
	CR7 – IRB – Effect on RWA of credit derivatives used as CRM techniques.
	N/A
	Impact is immaterial and has been disclosed in CR3, footnote 3.

	
	CR8 – RWA flow statements of credit risk exposures under IRB.
	Quarterly
	
	
	11
	

	
	CR9 – IRB – Backtesting of PD per portfolio5.
	Annual
	
	
	
	

	
	CR10 – IRB (specialized lending and equities under the simple risk weight method).
	Quarterly
	
	
	39
	

	Counterparty credit risk 
	CCRA – Qualitative disclosure related to CCR.
	Annual
	
	
	 
	88, 102

	
	CCR1 – Analysis of CCR exposure by approach.
	Quarterly
	
	
	40-41
	

	
	CCR2 – CVA capital charge.
	Quarterly
	
	
	42
	

	
	CCR3 – Standardized approach of CCR exposures by regulatory portfolio and risk weights.
	Quarterly
	
	
	42
	

	
	CCR4 – IRB – CCR exposures by portfolio and PD scale.
	Quarterly
	
	
	43-48
	

	
	CCR5 – Composition of collateral for CCR exposure.
	Quarterly
	
	
	49
	

	
	CCR6 – Credit derivatives exposures.
	Quarterly
	
	
	50
	

	
	CCR7 – RWA flow statements of CCR exposures under the Internal Model Method (IMM). 
	N/A
	TD does not use IMM.

	
	CCR8 – Exposures to central counterparties.
	Quarterly
	
	
	50
	




 
