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Basel III disclosures of the Indian Branches for the year ended 31 March 2016

All amts in Rs. ’000s, unless otherwise stated

DF 1. Scope of application

 1. Qualitative and Quantitative Disclosures: 

 2. Capital structure

  Qualitative Disclosures 

  

  

  

  

  

  

  

  

   

   Total Tier 1 Capital  9,117,584

   Total Tier 2 Capital  361,873
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DF 2. Capital Adequacy 

 Qualitative Disclosures

 Quantitative Disclosures   

      

DF 3. Credit risk: general disclosures 

 Qualitative Disclosures

 Strategy and processes (including credit risk management policy of the Bank)

 

 

 

 

 

 Structure and Organization:

 Scope and nature of risk reporting and measurement:

 Non-performing advances: 
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 Quantitative Disclosures 

     Fund Based (Note 1) Non Fund Based (Note 2) Total

       As at 31.03.2016

     Fund Based Non Fund Based Total

  Industry  Fund based Non fund based Total

  Total   51,182,850 35,959,963 87,142,813

  Total   59,703,642

  Gross   NPAs Provision Net NPA
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     2015-16

DF 4. Credit risk: disclosures for portfolios subject to the standardised approach 

 Qualitative Disclosures 

 

  Long term ratings  Risk weights 

 

     Short Term Ratings

   CARE  CRISIL  FITCH  ICRA Risk weights

  CRAR %  Scheduled Banks  Other Banks
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 Amount outstanding under various risk buckets:

      As at 31.03.2016

  Total**   35,405,154

DF 5. Credit risk mitigation: disclosures for standardised approaches: 

 Qualitative Disclosures

 Policy for collateral valuation and Management

 Quantitative Disclosures: 

DF 6. Securitisation: disclosure for standardised approach 

DF 7. Market risk in trading book 

 Qualitative Disclosures

 Strategy and Process:

 Structure and organisation of market risk management

 Scope and nature of risk measurement, risk reporting and risk monitoring system:
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 Capital requirements for market risk:  Rs.’ 000s

As at 31.03.2016

DF 8. Operational risk

 Qualitative disclosures

 Strategy and Process

 Structure and Organisation

 

 

 

 

 

 Scope and nature of Risk reporting/measurement system 

 Hedging/Mitigating techniques 

DF 9. Interest rate risk in the banking book (IRRBB)
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 Quantitative Disclosures 

 Market Risk Limits 

    

  Trading  

   

    

DF 11. Composition of capital  

     Treatment 

 Common Equity Tier 1 capital: instruments and reserves    

 

 

 

  Public sector capital injections grandfathered until January 1, 2018 – –  

 

 6 Common Equity Tier 1 capital before regulatory adjustments 9,242,912 –   

 Common Equity Tier 1 capital : regulatory adjustments    
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Total regulatory adjustments to Common equity Tier 1

Common Equity Tier 1 capital (CET1) 9,117,584 –  

 Additional Tier 1 capital : instruments    

 

 

 

 

Additional Tier 1 capital before regulatory adjustments – –  

 Additional Tier 1 capital: regulatory adjustments    
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Total regulatory adjustments to Additional Tier 1 capital

Additional Tier 1 capital (AT1)

Additional Tier 1 capital reckoned for capital adequacy

Tier 1 capital (T1 = CET1 + Admissible AT1) (29 + 44a)

 Tier 2 capital : instruments and provisions    

 

 

Tier 2 capital before regulatory adjustments

 Tier 2 capital: regulatory adjustments    

 
 

 

 

 

 

Total regulatory adjustments to Tier 2 capital

Tier 2 capital (T2)

Tier 2 capital reckoned for capital adequacy14

Excess Additional Tier 1 capital reckoned as Tier 2 capital

Total Tier 2 capital admissible for capital adequacy (58a + 58b)

Total capital (TC = T1 + Admissible T2) (45 + 58c) 12, 947,627 –  

     –  

Total risk weighted assets (60a + 60b + 60c)

 Capital ratios    
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 National minima (if different from Basel III)    

 Amounts below the thresholds for deduction (before risk weighting)    

 Applicable caps on the inclusion of provisions in Tier 2    

 

 

 Capital instruments subject to phase-out arrangements (only applicable between 

 March 31, 2017 and March 31, 2022)    

 

 

 

 

 

 

  Total of row 50 361,873
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Table DF-12 : Composition of Capital- Reconciliation requirements   

       Balance sheet as Under regulatory 
     in published scope of

     As at 31.03.2016  As at 31.03.2016

 A Capital & Liabilities   

9,584,708 9,584,708

35,612,108 35,612,108

10,480,586 10,480,586

   Total 59,703,642 59,703,642

 B Assets  

   Total Assets 59,703,642 59,703,642

 A Capital & Liabilities  

Paid-up Capital (funds from HO)  

9,242,912 9,242,912

– –

   Reserves & Surplus 341,796 341,796

– –

9,584,708 9,584,708

Deposits 35,612,108 35,612,108
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Borrowings 10,480,586 10,480,586

Other liabilities & provisions

– –

   Total 59,703,642 67,043,260

   Assets  

 B

Investments:

Loans and advances

Fixed assets

Other assets

   Total Assets 59,703,642 59,703,642

 

 

 

 

 



40

SOCIETE GENERALE
(Incorporated in France as a Public Limited Company)

CORPORATE & INDIAN BRANCHES

INVESTMENT BANKING

july 15, 2016 vol lI No 29 EPW  Economic & Political Weekly 

DF-13: Main Features of Regulatory Capital Instruments

DF -14. Full Terms and Conditions of Regulatory Capital Instruments 

DF-15. Disclosure Requirements for Remuneration

DF-16: Equities – Disclosure for Banking Book Positions

DF 17- Summary comparison of accounting assets vs. leverage ratio exposure measure 

   Item  (Rs. in Millions) 

 

 

 

Leverage ratio exposure  78,796 

DF 18. Leverage ratio common disclosure template

       Item (Rs. in Millions) 

       On-balance sheet exposures 

Total on-balance sheet exposures (excluding derivatives and SFTs) (sum of lines 1 and 2)  58,843

      Derivative exposures 

 

Total derivative exposures (sum of lines 4 to 10)   6,991

 

      Other off-balance sheet exposures 

Off-balance sheet items (sum of lines 17 and 18)   12,962

      Capital and total exposures 

Tier 1 capital   9,118

Total exposures (sum of lines 3, 11, 16 and 19)   78,796

      Leverage ratio 

Basel III leverage ratio  11.57


