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	Frequency
	RTS
Second
Quarter
2021
	SFI
Second
Quarter
2021
	SRD
Second
Quarter
2021
	
Annual
Report
2020

	Securitization
	SECA – Qualitative disclosure requirements related to securitization exposures.
	Annual
	
	
	
	69-71, 89,
144, 173-175

	
	SEC1 – Securitization exposures in the banking book.
	Quarterly
	
	
	54
	

	
	SEC2 – Securitization exposures in the trading book.
	Quarterly
	
	
	55
	

	
	SEC3 – Securitization exposures in the banking book and associated regulatory capital requirements – bank acting as originator or as sponsor.
	Quarterly
	
	
	56-57
	

	
	SEC4 – Securitization exposures in the banking book and associated capital requirements – bank acting as investor.
	Quarterly
	
	
	58-59
	

	Market risk4
	MRA – Qualitative disclosure requirements related to market risk.
	
	TD has deferred these disclosures as allowed per OSFI’s Pillar 3 guideline issued April 2017.

	
	MRB – Qualitative disclosures for banks using the Internal Models Approach (IMA).
	
	

	
	MR1 – Market risk under standardized approach.
	
	

	
	MR2 – RWA flow statements of market risk exposures under an IMA.
	
	

	
	MR3 – IMA values for trading portfolios.
	
	

	
	MR4 – Comparison of VaR6 estimates with gains/losses.
	
	


1	Total loss absorbing capacity (TLAC).
2	CCA is available at https://www.td.com/investor-relations/ir-homepage/regulatory-disclosures/main-features-of-capital-instruments/main-features-of-capital-instruments.jsp.
3	Not applicable.
4	Current disclosures in SFI and annual report do not contain any exposures related to the deconsolidated insurance entities, therefore the Pillar 3 requirements are fulfilled based on current disclosure. 
5	For annual disclosures, refer to the fourth quarter 2020 SRD.
6	Value-at-Risk.
 
