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Basel III disclosures of the Indian Branches for the year ended 31 March 2020
All amounts in ` ‘000s, unless otherwise stated

DF 1. Scope of application

 1. Qualitative and Quantitative Disclosures:

 2. Capital structure

 Qualitative Disclosures

Tier 1 Capit

Tier 2 Cap

Quantitative Disclosure

`

Total Tier 1 Capital 16,301,924

`

 

1,375,126

`

 –

 –

 –

`

 –

 –

 –

Total Tier 2 Capital (b) + (c) + (d) 1,375,126

`



33

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

CORPORATE & INDIAN BRANCHES
INVESTMENT BANKING

Economic & Political Weekly EPW  june ??, 2020 vol lV No ??

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)

Scope and nature of risk reporting and measurement:

Non-performing advances:
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Quantitative Disclosures

`

Fund Based Non-Fund Based Total

As at 31 March 2020 63,396,678 14,358,936 77,755,614

 `

 As at 31.03.2020

Fund Based Non-Fund Based Total

– – –

Total 63,396,678 14,358,936 77,755,614

 `

Industry Funded  Non-Funded  Grand Total 

–

–

–

–

–

Total 63,396,678 14,358,936 77,755,614

 `

 

Total 101,969,779

` `

  `

`

Gross NPAs Provision Net NPA

– – –

Closing balance 789,178 789,178 –

` `

` `
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`

2019-20

–

Closing Balance at end of the year 172,130

Qualitative Disclosures

Long term ratings Risk weights

CARE CRISIL FITCH  ICRA Risk weights

 

AAA to AA A BBB BB to B

Aaa to Aa A Baa Ba to B
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 `

As at 31.03.2020

–

Total** 207,178,081

`

Qualitative Disclosures

Policy for collateral valuation and Management

Quantitative Disclosures:

` `

DF 7. Market risk in trading book

Qualitative Disclosures

Strategy and Process:

Scope and nature of risk measurement, risk reporting and risk monitoring system:
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Capital requirements for market risk: `

  31.03.2020

–

Capital requirements for market risk 21,394,475

DF 8. Operational Risk:

Qualitative disclosures

Strategy and Process

Structure and Orga

ROCS

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 

 `

Limit

Limit

 Limit

`

`

DF-10: General Disclosure for Exposures Related to Counterparty Credit Risk-

Qualitative Disclosures

 Quantitative Disclosure

Type (` ‘000s) Notional Amount Exposure as per Current Exposure Method
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DF 11. Composition of capital: `

Treatment

Common Equity Tier 1 capital: instruments and reserves   

1  –

2 –

–

– –  

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

5 – –  

Common Equity Tier 1 capital before regulatory adjustments 17,065,167 –  

Common Equity Tier 1 capital: regulatory adjustments   

– –  

– –  

–

–

11 – –  

12 – –  

– –  

– –  

15 – –  

– –  

– –  

– –  

– –  

– –  

21 – –  

22 – –  

– –  

– –  

25 – –  

– –  

– –  

– –  

– –  

– –  

– –  

– –  

Total regulatory adjustments to Common Equity Tier 1 –

Common Equity Tier 1 capital (CET1) 16,301,924 –  

Additional Tier 1 capital: instruments   

– –  

– –  

– –  

– –  
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– –  

– –  

Additional Tier 1 capital before regulatory adjustments – –  

Additional Tier 1 capital: regulatory adjustments   

– –  

– –  

– –  

– –  

– –  

– –  

– –  

– –  

– –  

– –  

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) 16,301,924 –  

Tier 2 capital: instruments and provisions   

– –  

– –

– –  

– –  

–

51 Tier 2 capital before regulatory adjustments 1,375,126 –  

Tier 2 capital: regulatory adjustments   

52 – –  

– –  

– –  

55 – –  

– –  

– –  

– –  

– –  

– –  

Total regulatory adjustments to Tier 2 capital – –  

Tier 2 capital (T2) 1,375,126 –  

Tier 2 capital reckoned for capital adequacy 1,375,126 –  

Excess Additional Tier 1 capital reckoned as Tier 2 capital – –  

Total Tier 2 capital admissible for capital adequacy (58a + 58b) 1,375,126 –  

Total capital (TC = T1 + Admissible T2) (45 + 58c) 17,677,050 –  

 – –  

– –  

Total risk weighted assets (60a + 60b + 60c) 1,40,589,999 –  

–  

–  

–  

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, 2018 and March 31, 2022)

–  

–  

–  

–  

–  

–  

`

–

–

–

–

–

–

–

–

–

–

–
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Table DF-12: Composition of Capital- Reconciliation requirements

`

Particulars Balance sheet as in 

statements

Under regulatory 
scope of

 consolidation

As at 31.03.2020 As at 31.03.2019

A Capital & Liabilities  

– –

17,500,778 17,212,708

27,451,332 23,121,395

– –

3,037,737 6,295,314

– –

–

–

– –

Total 101,969,779 70,927,115

B Assets

– –

– –

– –

– –

– –

– –

– –

Total Assets 101,969,779 70,927,115

Step 2

Particulars Balance sheet as in 

statements

Under regulatory 
scope of consolidation

As at 31.03.2020 As at 31.03.2019

A Capital & Liabilities

Paid-up Capital (funds from HO)

– –

Reserves & Surplus

– –

17,500,781 17,212,708

Deposits 27,451,332 23,121,395

– –
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Borrowings 3,037,737 6,295,314

– –

–

–

– –

Other liabilities & provisions

– –

– –

Total 101,969,779 70,927,115

 Assets

B

Investments:

– –

– –

– –

– –

Loans and advances

Fixed assets

Other assets

– –

– –

– –

– –

– –

Total Assets 101,969,779 70,927,115

  

Component of 

1

2

– –

5
– –

– –

– –

11
– –

 Common Equity Tier 1 capital (CET1) 16,301,924 16,306,009

DF-13: Main Features of Regulatory Capital Instruments 
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DF -14: Full Terms and Conditions of Regulatory Capital Instruments

DF-15: Disclosure Requirements for Remuneration:
-

.

DF-16: Equities – Disclosure for Banking Book Positions

Qualitative Disclosures

`

Quantitative Disclosures
`

Securities Book Value Market Value

– –

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

 Item (` in Millions) 

1

2  –   

 –   

5  –   

Leverage ratio exposure 179,093

DF 18. Leverage ratio common disclosure template: 

 Item (` in Millions)

 On-balance sheet exposures

1 

2 

Total on-balance sheet exposures 

 Derivative exposures

5 

–

–

–

–

–

11 Total derivative exposures (sum of lines 4 to 10) 100,790

 

12 

–

–

15 –

71

 Other off-balance sheet exposures

Off-balance sheet items (sum of lines 17 and 18) 14,835

 Capital and total exposures

Tier 1 capital 16,302

21 Total exposures (sum of lines 3, 11, 16 and 19) 179,093

 Leverage ratio

22 Basel III leverage ratio 9.1


