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Financial Services Survey: S National Statistics
Quarterly Return of Assets and Liabilities

Please do not discard this important document - your response is legally required

oc(g)r\(:'}Ac??Lz:ME Please write any changes to your name and address in the box
OFFICE FOR NATIONAL STATISTICS below, using black ink

GOVERNMENT BUILDINGS
CARDIFF ROAD

NEWPORT

NP10 8XG

Fkkkkkkk EXAMPLE PRINT kkkkkkkk

To be completed for: THE BUSINESS NAMED ABOVE

Please complete and return by

April 2016

Dear Sir or Madam,

Please find the Quarter 1 2016 questionnaire for the Financial Service Surve rly Return of Assets and Liabilities
attached. Please complete for the period Quarter 1 2016 (1 Janua 0\ 6 td 31\Ma ch 2016). If actual figures are not
available, please provide informed estimates. Once complete, the questionnaire. ca(n be returned by post or fax using the
details in the box below.

The information supplied forms part of the UK's Natlonal Account
and the Bank of England to monitor the economy., ~ N /

/
You are required by law to complete this questlonnawe If you do not complete and return this questionnaire by
17 April 2016, penalties may be incurred (under seCtLon 49‘f the Statistics of Trade Act 1947). All the information you provide is
kept strictly confidential. It is illegal for us to reveaLyour datdor identify your business to unauthorised persons.

d Balance of Payments which are used by the Treasury

Thank you for your co-operation,
Office for National Statistics

Questionna;re retuﬁr@ails
/
’T o retﬁrn vla fax: 01633 652707

{I’o return V|a |post: Please use the prepaid envelope provided which is addressed to:
Offlce~for N/{onal Statistics, Government Buildings, Cardiff Road, Newport, NP10 8XG

Contact numbers

Er mwyn gwneud cais am ffurflen Gymraeg (To request a questionnaire in Welsh) 0300 1234 921
If you would like to use our Minicom service for the Deaf 01633 815 044
To complete the questionnaire in Euros 01633 455770
For any other queries, please contact the FSS Team 01633 455770

or go to www.ons.gov.uk/surveys
When contacting the office you may be asked for the following information
Survey code: 266 Reference number: 4990 0000 O00A Period: 201603
® Telephone calls may be recorded for training and quality purposes
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Introduction to the Financial Services Survey:
Quarterly Return of Assets and Liabilities

Purpose of this survey

This survey collects information on the assets and liabilities of your business. The information supplied forms part of the UK's
National Accounts and Balance of Payments which are used by the Treasury and the Bank of England to monitor the
economy.

Coverage

e Include information for the UK business named on the front of this questionnaire.
e Exclude overseas branches, subsidiaries and agencies.

e The UK consists of England, Wales, Scotland and Northern Ireland, but excludes the Channel Islands and.th

Information required
This questionnaire is divided into nine sections, which ask for information about:

Section A the reporting period

Section B  assets

Section C liabilities

Section D  shareholders' capital and reserves

Section E  transactions in financial instruments

Section F  transactions in non-financial assets

Section G breakdown of financial derivatives held as assets
Section H breakdown of financial derivatives held as liabilities
Section | any substantial changes, completion time and your contact et \;ls

data from the accounting system that is used for the production'o
e Please provide information only for the accounts/of the business na
should be excluded. / Y
e Current prices or market values should be used
e Assets and liabilities should be reported on a gross baS|s however in the case of securities sold short, please report the
net value of long and short positions on the assetsme of the questionnaire, even if this results in a negative value.
o For transactions, please report withou adjustments for expenses.

our statutory accounts.
med on the front of this questionnaire. Clients assets

— \

[ ]

° ero return will be assumed). Do not use 'nil', 'n/a' or draw a line in the data
° ompleting this questionnaire

e The items listed underInclude and Exclude are examples and should not be taken as a complete list of items

[

14

m
il

m

o Use the cies"i*ng/middle market spot rate on the last day of the period covered in this questionnaire if you need to convert
from foreign currency to sterling.

This questionnaire will be scanned, therefore please:

complete in black ink
ensure letters and numbers are PRINTED and centred within each box

do not use commas E]
do not cross sevens or zeros
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Section A - Reporting Period

1. Are you able to report for the period Quarter 1 2016 (1 January 2016 to 31 March 2016)?
Yes D _’ Go to section B
D ' Go to question 2

2. What are the dates of the quarter that you will be reporting for?
DD M M YYYY D D M M YY Y X

0100

From:

0101 To:

Section B - Assets
Section A.
Section B.1 - Deposits (financial assets)

3. Questions in this section are about the financial assets of the busmes\
questionnaire. N \

At the end of the reporting period:

4, What was the value of your holdings of transferable de held with banks or building
societies located: - /
Transferable deposits are deposits that can be exchanged for bank notes and coins on demand,
without penalty or restriction. They can also be used d/rectly to make payments by cheque, direct
debit, bankers draft or giro.

i
Include: o Exclude:
® balances with banks or build ieti e monies held on behalf of others, such as clients
in current accounts e cash holdings
e transferable deposits that are not available on
demand or have limited transferability
e overdrafts. These should be reported at Section C
a. in the To the nearest £0.1 million
//:j;\)in SEEIIING? el £ , , D m 1000
;ST o~ -
\\\‘ N ) o : ‘J‘
e AN NON=SEEMTING? oo £ , ; 1001
< )) J "

b. outside of the UK:

o N SEEMING? oo, £ , , D m 1002

ii. innon-sterling? ..o J , m 1003

266 0015 66120 49900000000 A 00000000 A 266 201603 003

26651C ADUTERTHT RN A CRETE ARG R

MRK

DTU

NHC

NHC

NHC

NHC



Page 4

5. Did the business named on the front of this questionnaire have any holdings of other deposits?

For example saving deposits, fixed term deposits and non-negotiable certificates of deposit.

Include: Exclude:

e amounts due from banks or building e cash holdings
societies under reverse sales e monies held on behalf of others, such as clients
repurchase agreements, gold swaps or e amounts due from anyone other than a bank or
stock borrowing and repayable margins building society. These should be reported at
in respect of derivative contracts question 33

Yes D —} Go to question 6
D —} Go to section B.2 0103

6. What was the value of your holdings of any other deposits located;
Include:

e amounts due from banks or building n ne! rket funds. These should be reported

societies under reverse sales
repurchase agreements, gold swaps or
stock borrowing and repayable margins
in respect of derivative contracts

a. in the UK: To the nearest £0.1 million

i. insterling? .....cooooveveieiieiien /// .................. , ; D 1004

/\

R e : ]

ii. innon-sterling? .......cccopeeviiiiie S . / ........... ; ; 1005
b. outside of the UK:

i. in sterling?-. £ , , D 1006

ii. £ J J D 1007

7. Béxéfé'wige examples and values of other deposits you have included in question 6:
‘\\ t:,/r - — \
1/
0104
266 0015 66120 49900000000 A 00000000 A 266 201603 004
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Section B.2 - Debt securities with an original maturity of one year or less (financial assets)

8. Questions in this section are about the financial assets of the business named on the front of this
questionnaire.
Please report the net value of long and short positions.

At the end of the reporting period:

9. Did the business named on the front of this questionnaire have any holdings of debt securities with an
original maturity of one year or less?

Debt securities are negotiable instruments which serve as evidence of debt. They include:
bonds

negotiable certificates of deposit

debentures

bills

non-participating preferences shares

negotiable loans that are traded on open markets

The original maturity of financial assets or liabilities is defined as the period from the is date until the final
scheduled payment date.

Yes D —} Go to question 10
No D — Go to section B.3 0105

10. What was the value of your holdings of ce,rtiﬁc?tes of

deposit issued by banks or building soc1'¢/e;ies\ ocated:
/ ‘J/ - \\

a. in the UK: \ \\\ /»: To the nearest £0.1 million

o N SEINING? oo £ , , D m

1008
ii. in non-sterrlring? .............................................. £ ) ) D m 1009
/'”'\\\\
b. outsi eo@fy:UK‘:
i INSEEriNG? e £ , , D m 1010
// /—x/)
L N NON-SEENING? oo £ . . ' m o1
Y
.
11. What was the value of your holdings of Treasury Bills
issued by:
a.  Her Majesty’s Treasury (HMT)? ......oocoovimrvieeeeeenann. £ , , D m 010
b. OVErseas governMENtS? .......c.ccoovviviveeeeeieeeeeee e £ , , D m 113
266 0015 66120 49900000000 A 00000000 A 266 201603 005
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12. What was the value of your holdings of UK local authority debt and temporary
money with local authorities?
Include: Exclude:
® |ocal authority bills e |ocal authority securities
e |ocal authority bonds

To the nearest £0.1 million

e [LLLLLLLLTAL] w

1014
13. What was the value of your holdings of commercial paper issued
by banks or building societies located:
a. in the UK:
o N SEMNING? oo, £ D m 1015
fi. N NON-StErliNG? ..., A \ do D m 1016
N \ \
b.  outside of the UK: ~
. INSerling? ... D m 1017
oy
o , e / £ D
ii. innon-sterling? ......................... S ISIITI m 1018
\ \\ /‘ /s
14. What was the value of you di of any other commercial paper issued:
a. in the UK:
i. ins rli<g?/\,....] ........................................................... £ D m 1019
i iNNON-SLEMIINGT oo £ D m 1020
b. " outside of the UK:
- )
-/ .
47|ﬂ/4er|lngo ................................................................. £ D m 4021
ii. innon-sterling? .......cooiiiii £ D m 1022
266 0015 66120 49900000000 A 00000000 A 266 201603 006
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15. Did the business named on the front of this questionnaire have any holdings of other debt securities
with an original maturity of one year or less?

Yes D —’ Go to question 16
No D _’ Go to section B.3 0106

16. What was the value of your holdings of any other debt securities with an original maturity
or less issued by institutions or businesses located:

a. in the UK:

i. N SErling? ..o £

£

ii. IN NON-StErling? ....oooi i

b. outside of the UK:

i. insterling? ...

ii. innon-sterling? ...

T

17. Please provide examples and values of‘«'/deét securities you have included in guestion 16 that had an original

maturity of one year or less: Vo
\ \\1, ) / /
R
) ) 0107
o
) )
— ) )
-l
266 0015 66120 49900000000 A 00000000 A 266 201603 007
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Section B.3 - Debt securities with an original maturity of more than one year (financial assets)

18. Questions in this section are about the financial assets of the business named on the front of this
questionnaire.
Please report the net value of long and short positions.

At the end of the reporting period:

19. Did the business named on the front of this questionnaire have any holdings of debt securities with an
original maturity of more than one year?
Debt securities are negotiable instruments which serve as evidence of debt. They include:
® bonds

negotiable certificates of deposit

debentures

bills

non-participating preferences shares

negotiable loans that are traded on open markets

The original maturity of financial assets or liabilities is defined as the period from the e until the final

scheduled payment date.

Yes D — Go to question 20
D —’ Go to section B.4 0108

To the nearest £0.1 million
20. What was the value of your holdings of debt securities

with an original maturity of more than one year_/lssued e D

by UK government in sterlmg”...............‘....‘ ............... g ] ] m 1027
[ \
N ) )
21. Of the total value of debt securities repdrt\e&at gu”egtion 20, what was the value of:
a. £ ’ , Lm0
£ ) ) L m 1107
b. £ ’ ’ L m 1108
[ (i of Whlch INAEX NKEA? ..o £ : , Ll m 4100
N L |
22. What was- t/h/ef value of your holdings of debt securities -
with an-original maturity of more than one year issued )
by UK government in non-sterling?..............ccccccccceeeeiiinnneen. £ ) ) LI m 1110
266 0015 66120 49900000000 A 00000000 A 266 201603 008
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23.

24.

25.

26.

What was the value of your holdings of debt securities with
an original maturity of more than one year issued by UK local
authorities:

a. IN SEEMIINGT? <o £

b. iN NON-Sterling? ... £

What was the value of your holdings of debt securities with
an original maturity of more than one year issued by overseas
governments, provincial or municipal authorities:

a. IN STEIlING? oo £

b. iIN NON-SEErliNG? ..o

What was the value of your holdings of UK corporate bond
with an original maturity of more than one year issued by:

a. banks or building societies:

i.insterling? ..o
)
/
[ “/\\
ii. innon-sterling? ...............c........ \ .......... DO BT £
\ N / /
.
b. other corporations: -
£

i.insterling? ..o

/ - \\\
ii. inn n@ng? .......................................................... £

What was the value of your holdings of corporate debt
seéyri ies with an original maturity of more than one year

if;ssu,eekby;ov\érseas residents? .........ccccoovevecveieeeeceeeecean £
NN

/)
=

_

To the nearest £0.1 million

L]

L]

I I B N

(1

1028

1111

1029

1112

1030

1031

1032

1033

1034

266 0015 66120
266511

49900000000 A 00000000 A 266 201603 009

NHC

NHC

NHC

NHC

NHC

NHC

NHC

NHC

NHC



Page 10

27. What was the value of your holdings of non-participating preference
shares issued:

a. in the UK:

To the nearest £0.1 million

i iNSterling? .....ooooiicceeee e, £ , ’ D 1035
ii. iNnNON-sterling? .......coovviiiii £ ] ] D 1036
b.  outside of the UK:
. N SErling? ..o £ ) ) 1037
ii. iINnNON-sterling? ......cccveeeiii £ ’ 3 D 1038
28. Did the business named on the front of this questionnaire have any:t
securities with an original maturity of more than one year? \
Yes D — Go to question 29
D _’ Go to section B.4 0109
29. What was the value of your holdings of{ otlv(er debt securities with
an original maturity of more than one vezﬂ |ssueclby institutions or
businesses located: \
/
a.  inthe UK: /
i.inSterling? ... S e £ ) ) L 1039
£ ) ) L 1040
b.
£ ’ ’ L | 1041
\_ ) ) . £
. INNON-SLErlNG? ...ooiiiiii e , J L 1042
7
30. Please provide examples and values of debt securities you have included in question 29 that had an
original maturity of more than one year:
0110

266 0015 66120
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Section B.4 - Loans with an original maturity of one year or less (financial assets)

31. Questions in this section are about the financial assets of the business named on the front of this
questionnaire.

At the end of the reporting period:

32. Did the business named on the front of this questionnaire have any outstanding balances receivable for
loans with an original maturity of one year or less?
The original maturity of financial assets or liabilities is defined as the period from the issue date unti
scheduled payment date.

Include: Exclude:

e amounts due from institutions and individuals o loans to other b
other than banks or building societies under
reverse sales repurchase agreements, gold
swaps or stock borrowing and repayable
margins in respect of derivative contracts

Yes D —} Go to question 33
No D _’ Go to section B.5 0111

MRK
To the nearest £0.1 million
33. What was the outstanding balance receivable from loans _—
with an original maturity of one year or I/e/s’s’z,.\ ................... ) ) L | m 1043 NHC
g :"/ <\ .
) .
a. of which, in sterling? .........ccccccoeceee. \\Nv// ......... £ ) ) L | m 1044 NHC
b. of which, in NON-sterling? ...« ..o £ , , T m 05 NHC
34. Ofyourtotal o tandmg balance receivable from loans
reported at ion 33, what was the amount receivable
from:
a. — private individualslocated in the UK? ............cccoccoovunnne £ , , 1T m 104e NHC
b *bﬁéiryésses located inthe UK? .......c.ccooovevieeerieceeen. £ , , T m 1047 NHC
/ ]
c. other recipients located in the UK (such as ]
GOVEINIMENE)? ..o £ , , T m 1048 NHC
d. recipients located outside of the UK ? .......................... £ , , T m 1040 NHC
266 0015 66120 49900000000 A 00000000 A 266 201603 011
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Section B.5 - Loans with an original maturity of more than one year (financial assets)

35. Questions in this section are about the financial assets of the business named on the front of this

questionnaire.

At the end of the reporting period:

36. Did the business named on the front of this questionnaire have any outstanding balances receivable for

loans with an original maturity of more than one year?

The original maturity of financial assets or liabilities is defined as the period from the issue date u

scheduled payment date.

Include:
® any current assets associated with loans
with an original maturity of more than one year

Yes D _’ Go to question 37
No D » Go to section B.6 0112

37. What was the outstanding balance receivable from loans
with an original maturity of more than one year? ...............

a. of which, in sterling? ......ccccocee i
///7,,;/
‘/ J///" \
b. of which, in non-sterling? ............... \/‘ ........
¢\ ) )
N A
N4

38. Of your total outstanding b

reported at question 37,
from:

a. ividuals N the UK? s

b. businesses.located in the UK? ........c..cccooeeeeiiiieececnnennn.
"/ / - 7‘\\
é\ ”'ot/her\\redipients located in the UK (such as
TTGOVEINMEN)? i
<
d. recipients located outside of the UK? ..........cccccooennns

loans to other businesses
group structure
this questionn

To the nearest £0.1 million

I I R

at are being reported for within

1050

1051

1052

1053

1054

1055

1056
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39. Of your total outstanding balance receivable from loans
reported at question 37, what was the amount relating to:

a. direct investment loans?
Direct investment is a long-term relationship between two
entities. It is held to exist where the parent owns 10% or
more of the ordinary shares or voting power of an

To the nearest £0.1 million

incorporated enterprise, or the equivalent of an

unincorporated enterprise...........cccccveeieiiiiiieeeee e £
b. loans secured on dwellings? ............cccccooeviiiiiennennn. £
C. financial leases?
Include:
® hire purchase agreements ..........cccccoeeciiiiiiciee e, £
i. of which, UK public SECtOr? ........oveeveeeeeeeeeeeesenn. 2 N N

ii. of which, UK businesSSes? ........coveemeeeeeieeiieeeeeees

iii. of which, businesses located outside of the UK? .

T

[/ \
d. other 10ans? .......coocooveeeeeeeeeeeen. i ............. o £

1057

1058

1059

1060

1061

1062

1063

266 0015 66120
266S1M
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Section B.6 - Equity, shares and units (financial assets)

40. Questions in this section are about the financial assets of the business named on the front of this
questionnaire.
Please report the net value of long and short positions.

At the end of the reporting period:

41. Did the business named on the front of this questionnaire have any holdings of equity, shares or units in
other institutions or businesses?
Equity represents the holders funds in the business that issued the equity. It entitles the holder to r
the assets held by the institutions or businesses that issued the equity, after the claims of all creditors*ha

Yes D —} Go to question 42
D —’ Go to section B.7

0113

42. What was the value of your holdings of listed equity in institution

Include:

e all instruments and records that acknowledge the
claim that this business has on the residual value of the
institutions or businesses in which you hold equity, after
the claims of all creditors have been met.
This includes shares, stocks, depository receipts,
participating preference shares or similar items

funds\or trusts
n= pértmlpatlng preference shares

N To the nearest £0.1 million

o —

v

\

. inthe UK? oo (I T— A £ , , Lm0

b. outside of the UK? ...l T, £ ) ) T m 05

i. of which, within the EU?......< .o, £ ) ) T m qoes

-

43. What was the a}le of your holdings of unlisted equity in institutions or businesses located:
Please valueunlisted e mty as the proportion of share capital and reserves as in the
investee company's balance sheet.

been met.

Include: Exclude:
i /aII |nﬁfruments and-records that acknowledge the ® listed stocks or shares
(flalmthat this business has on the residual value of the e shares or units held in investment funds or
\ |nst|tut1ons or businesses in which you hold equity, after trusts
the claims of all creditors have been met. e non-participating preference shares.
Th<f3 |nclu6es shares, stocks, depository receipts, These were requested at_ question 27
participating preference shares or similar items
a. NN UK? oo, £ , ’ T m 07
b.  outside of the UK? .......o..coovvvoimveeooeeesereeeeeeeeeeeceeeee £ : : T m o qoes
i. of which, withinthe EU? ...........oooveeiiiiieeeeee, £ ) ) T om0
266 0015 66120 49900000000 A 00000000 A 266 201603 014
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44,

45.

What was the value of your holdings of any other equity in institutions or businesses located:

Include: Exclude:

e capital invested in corporations or quasi- ® equity represented by stocks or shares
corporations that do not offer stocks or shares e shares or units held in investment funds or
(e.g. public enterprises, partnerships, unlimited trusts
liability companies) e non-participating preference shares.

These were requested at question 27

To the nearest £0.1 million

a. Nt UK 2 e £ ) ) ‘ m 1070

b. outside of the UK? .......ooiiiiiieie e £ ) ) ‘ m 1071

i. of which, Within the EU? ... ovoooeoeoeoeoeoeoeoo £ : , T m o

What was the value of your holdings of shares or units
held in:

Money market funds are trusts and funds whose investment
portfolios are restricted to short-term market securities such
as treasury bills, commercial paper, certificates of deposit and
shares/units in other money market funds.

These types of funds can also have holdings of bank
deposits. They can be either open ended or closed ended i
structure. /, /

Non-money market funds can hold any type df asset vpthm
their portfolio. Generally they tend to hold a Ionger term ‘
portfolio of investments such as bonds, eqLNt\yS;a;td real /
estate. They can be either open ended or cl | ended

n ended investment

companies (OEICs) and in

Include:

a. UKmoney ar . £ , ’ i m 073

B.\ ‘ Oﬁrseas money market funds? ...........cccooiiiiininn £ , , ) m 1074

C. UR non-money market funds? ..........cccco i, £ ) ) ' m 1075

d. overseas non-money market funds? ............ccccocoieinne. £ ) ; ) m 97

266 0015 66120 49900000000 A 00000000 A 266 201603 015
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Section B.7 - Derivative contracts (financial assets)

Please categorise your derivative contracts as either ‘option type’ or ‘forward type’. Option type contracts give the
purchaser the opportunity, but not the obligation to buy or sell a particular financial instrument or commodity at a
pre-determined price within a specified time-span or on a certain date. When completing the questions on option type
contracts please include warrants, but exclude employee stock option schemes. Forward type contracts are
unconditional contracts which represent an obligation for settlement on a specified date. Forward type contracts include
futures, interest rate swaps, forward rate agreements, foreign exchange swaps and cross currency interest rate swaps.

46. Questions in this section are about the financial assets of the business named on the front of this

questionnaire.

At the end of the reporting period:

47. Did the business named on the front of this questionnaire have any options ere 'in the money' or any
other derivative contracts that were assets?

Yes D —} Go to question 48
D —} Go to section B.8

0114

48. What was the fair value of:

To the nearest £0.1 million

£ , , D m 177

a. forward type derivative contracts held with a
positive value? ..............cccccooviiiinnn.. eeiesenererenaerenand

ya

i. of which, contracts with UK banks 6r bqulng D
SOCIEHES?. et NI r----J ........ £ ) ) ’ m 1119
\ \\\ /"‘ /
ii. of which, contracts with"other UK resi ,ggts?/
Include:
e central counte D
............................................................. £ ’ ’ m 1120
iii. of which, eontracts with-non-UK residents?
Inclu : -
. -
................................................................ £ ’ ’ L1 m 1121
//,:,@Tion type derivative contracts held? ...................... £ ) ) T m o8
“\ ‘ |/ -of whlch contracts with UK banks or building ]
T SOCIBHES? e £ , , Tl om0
ii. of which, contracts with other UK residents?
Include:
e central counterparty clearing houses D
(0103253 WSRO £ , , ' m 124
iii. of which, contracts with non-UK residents?
Include:
e central counterparty clearing houses D
(01012 TS £ : : ' m 1125
266 0015 66120 49900000000 A 00000000 A 266 201603 016
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Section B.8 - Other accounts receivable (financial assets)

49,

Questions in this section are about the financial assets of the business named on the front of this
questionnaire.

At the end of the reporting period:

50.

51.

52.

Section B.9 - Other financial assets

53.

At the end of the reporting period:

To the nearest £0.

What was the amount recorded in your balance sheet for
goods and services that you have paid for, but not yet

FECEIVEA? ... £ ’ ’ 1079
What was the amount recorded in your balance sheet for

goods and services that you have provided to customers, e

but have not yet received payment for?................cccccceooe. J ) 1080

What was the value of any other balances due to the
business named on the front of this questionnaire?
Exclude anything already captured in questions 50 and 51

d D m o081

questionnaire.

54. What was the value of your deferred tax \al\s\st\efs?'..;/ o £
55. Did the business named G
already included?
Yes D Go\fo question
u
No D Go'to section B.10 0115
Wy . -
56. What v!,as'—thg value of your holdings of any other financial ¢ D
ﬁs‘\ets not already included? ... ; ; m  qos2
— /\ /‘ /s
[ ,,,,///
57. Please provide examples and values of financial assets you have included in question 56:
0116
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Section B.10 - Non-financial assets

58. AQuestions in this section are about the non-financial assets of the business named on the front of this

questionnaire.
At the end of the reporting period:

59. What was the value of materials, stores and fuel as
reported on this business’s balance sheet?
Include:
e office supplies and other consumable material and
stores that this business intends to use up as part of
normal business operations ...........cccccevvviiiiiiieene e,

60. What was the value of work in progress for services
provided to others as reported on this business’s balance
sheet?

Include:

e amounts outstanding for which progress payments
have not yet been received, for example on long term
contracts

61. What was the value of finished goods recorded on th
business’s balance sheet, including those purchased f
resale without any further processing? y ’/
Include: /T
e holdings of goods such as silver bullion ahd un-cut”

diamonds which are acquired for the pur\pésgs of/ﬁe—#ale .....

N

~

62. What was the value of you s of land, excluding

The definition of land is the gro i ding the soil covering
i hich ownership

structures situated-onit or running through it, cultivated crops,
trees and an aI%;\S)rbs il assets, non-cultivated biological
resources and sources below the ground.....................

o,
63. Whai /as the value of your holdings of existing buildings
éstfrgptureé? .......................................................................

~_

64. What‘\Wasfth/e value of your holdings of valuables?
Valuables are produced assets that are not used primarily for
production or consumption, that are expected to appreciate or
at least not to decline in real value, that do not deteriorate over
time under normal conditions and that are acquired and held
primarily as stores of value. Valuables consist of precious
metals and stones, antiques and other art objects and other
ValUDIES. .....uiiiiiiie e

To the nearest £0.< illion

o any.work for wk

1083

ess payments have been

1084

1085

1127

1128

1129
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65.

What was the value of your holdings of any other tangible ¢ D
and intangible fixed assets? ............cccccociiii i ) ) m 1086

66. Did the business named on the front of this questionnaire have any holdings of other non-financial assets
not already included?
Yes D —} Go to question 67
No D —) Go to section € o117
67. What was the value of your holdings of any other )
non-financial assets not already included? ......................... £ ) ) m 1087
68. Please provide examples and values of non-financial assets you{a\v\\e'n\cluded ii;/ﬁestion 67:
\\ \\
Yy 0118
/o
. <\
\ )
N
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Section C - Liabilities

Please provide your end balance position as recorded in your company accounts at the end of the period specified in
Section A.

Section C.1 - Debt securities (liabilities)

69. AQuestions in this section are about the liabilities of the business named on the front of this questionnaire.
Please note, securities sold short should not be reported as liabilities; the net value of long and short positions should
be reported on the asset side of the questionnaire.

At the end of the reporting period:

70. Had the business named on the front of this questionnaire issued any debt securities?
Debt securities are negotiable instruments which serve as evidence of debt. They include:
e bonds

negotiable certificates of deposit

debentures

bills

non-participating preferences shares

negotiable loans that are traded on open markets

Yes D —} Go to question 71
No D _’ Go to section C.2

0119

71. What was the outstanding balance from issues of

commercial paper: - To the nearest £0.1 million
oy,
. . /T £ .
a. insterling? ..o, [ S JE W J J m 2000
]
b. in non-sterling? .............. \\/ ........... £ ) ) m 2001

72. What was the outstanding ba C om issues of:

a. other debt securities w al maturity of

one year or less:
Exclude: ~
® Co cial\paper (this was requested

/;l/ I SEMING? 1l £ , , D m 2002
/ o £ D
— 9:7777!p/ngn-sterl|ng. .......................................................... ) ) m 2003
<>
b. debt securities with an original maturity of more
than one year:

Include:
e non-participating preference shares

i. o insterling? ... d d D m 5004

m 2005

ii. iINnNON-Sterling? .......covveeiii ) )
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Section C.2 - Loans with an original maturity of one year or less (liabilities)

73.

Questions in this section are about the liabilities of the business named on the front of this questionnaire.

At the end of the reporting period:

74. Did the business named on the front of this questionnaire have any loan liabilities with an original

maturity of one year or less?

The original maturity of financial assets or liabilities is defined as the period from the issue date until the final

scheduled payment date.

Include: Exclude:

e amounts owed under sales repurchase e |oans from other business business's
agreements, gold swaps or stock borrowing group structure that are for within
and repayable margins in respect of derivative this questionnaire
contracts

e overdrafts

Yes D — Go to question 75

No D — Go to section C.3 0120

) To the nearest £0.1 million
75. What was the outstanding balance payable from loans D
with an original maturity of one year or less? ..................... £ J m 2006
a. of which, to banks or building societies loca
the UK:
i. insterling? ... ///n/ .................. ’ ’ D m 2007
\“ ( <« \\
NN Vo
RN ) ) D
ii. in non-sterling? \\\// ........... £ ’ ’ m 2008

b.

.................................. £ ) ) D m 2009
........................................................... £ , J D m 2010

c.  of which, to banks or building societies located
~ outside of the UK:

Ny B ISEEIING? e £ , ; D m 2104
— 7

o
fi. N NON-StErliNG? ... £ , , D m 2105

d. of which, to others located outside of the UK:

i. N Serling? ..o £ J J D m 2011
fi. 1IN NON-StErliNG? ..o £ ; ; D m 2012
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Section C.3 - Loans with an original maturity of more than one year (liabilities)

76. Questions in this section are about the liabilities of the business named on the front of this questionnaire.

At the end of the reporting period:

77. Did the business named on the front of this questionnaire have any loan liabilities with an original maturity
of more than one year?
The original maturity of financial assets or liabilities is defined as the period from the issue date until the
final scheduled payment date.

Include: Exclude:
e any liabilities associated with loans with an e loans from other businesses-within yourbusiness's
original maturity of more than one year group structure that are being rep ried for within

this questionnaire

Yes D — Go to question 78
No D — Go to section C.4 0121

o the'nearest £0.1 million

78. What was the outstanding balance payable from loans D
with an original maturity of more than one year? ................ £ NN ] ’

m 2013

a. of which, to banks or building societies located in
the UK:

’ ’ D m o914

i. INSerling? ...

ii. innon-sterling? .......................... /;Q.»:;.\./ .................. £ ) ) D m 2015

( ( \/\\

N

b.  of which, to others located in the UK:
i.insterling? ...l i £ ] ) D m 2016
i, N NON-StEFIING? ....veoee el £ , , D m 2017

.

) ‘\
(2 of whic ,gb/a s or building societies located
outside of the UK:

x//"izinrst\erling? ................................................................. £ , , D m 2107
|
\\ — ////—\‘ \

i InnON-StErling? .......cccociiiiiiiirrrerer e £ ) ) m 2108

d. of which, to others located outside of the UK:

i AN StErlNG? oo £ ’ ’ D m 2018
i, INNON-StErliNG? ...oovveeecee e £ ; , D m 2019
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79. Of your total outstanding balance payable from loans
reported at question 78, what was the amount relating to:

a. direct investment loans?
Direct investment is a long-term relationship between two
entities. It is held to exist where the parent owns 10% or

. . To the nearest £0.1 million
more of the ordinary shares or voting power of an

incorporated enterprise, or the equivalent of an D
unincorporated enterprise..........cccevveeeeeiiieeeeee £ ) ) m
b. loans secured on dwellings? ............ccccccceeiiiiiiiiiieneee, £ ) )
C. financial leases?
Include:
e hire purchase agreements ...........ccccceeveeeeiiiciiieeeeenn, £ ) / T I m
i. of which, UK public SECtOr? .........ccooveeoeeceeeieeeeeeeenn £ | , 1T 1 m
ii. of which, UK bUSINESSES? .......ceveveeeeeeeeeeeeeeeeeeees B \\\ ; T I m
iii. of which, businesses located outside of the Uk , ) L | m
d. otherloans? ............ccccoovvvvveennn. ,//*/ ................... £ , , T I m
[ | <\
AN ‘ /
Nl S
N

Yes D —} Go to question 82

2020

2021

2022

2023

2024

2025

2026

-
No(@/ﬁ Go to section C.5 0172
") )
~
82. What(Was’tﬁe value of your pension liabilities? .................. £ , , D m 5038
266 0015 66120 49900000000 A 00000000 A 266 201603 023
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Section C.5 - Derivative contracts (liabilities)

Please categorise your derivative contracts as either ‘option type’ or ‘forward type’. Option type contracts give the
purchaser the opportunity, but not the obligation to buy or sell a particular financial instrument or commodity at a
pre-determined price within a specified time-span or on a certain date. When completing the questions on option
type contracts please include warrants, but exclude employee stock option schemes. Forward type contracts are
unconditional contracts which represent an obligation for settlement on a specified date. Forward type contracts

include futures, interest rate swaps, forward rate agreements, foreign exchange swaps and cross currency

interest rate swaps.

83. Questions in this section are about the liabilities of the business named on the front of this questionnaire.

At the end of the reporting period:

84. Did the business named on the front of this questionnaire have any options that wer

other derivative contracts that were liabilities?

Yes D — Go to question 85
D — Go to section C.6 0125

85. What was the fair value of:
Exclude:
e employee stock options

a. forward type derivative contracts held with a

negative value? ............ccccooi i

i. of which, contracts with UK banks or building
SOCIEHES?. ...

/,/

ii. of which, contracts with other UK ré5|dents’?
Include: \ ““
e central counterparty clearing hQJ\SQs /

(101225 W eeneeotlrereneenen

iii. of which, contracts wi UK residents?
Include:
e central counterparty clearing houses

(CCPS) i

b. liabilit sﬁgyé

ion to option type derivative

CONLIACES ... e

//,/—ri/of which, contracts with UK banks or building

\\\ifi ///
- jL . of/whlch contracts with other UK residents?

4 . Inc(ude

~ e central counterparty clearing houses

(o= YOO

iii. of which, contracts with non-UK residents?
Include:
e central counterparty clearing houses

(CCOPS) e eeeeeeeeeemeeeemeeeee s eseeeeens

86. For the business named on the front of this questionnaire,

what was the value of outstanding stock options offered

to employees under an employee stock options scheme?..

//s"c')cieties? ...................................................................

L]

2032

2111

2112

2113

2033

2115

2116

2117

2034
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Section C.6 - Other accounts payable (liabilities)

87. AQuestions in this section are about the liabilities of the business named on the front of this questionnaire.

At the end of the reporting period:
To th t £0.1 milli
88. What was the amount recorded in your balance sheet © fhe neares mition
for goods and services that you have received payment ¢ .
for, but not yet delivered to customers? .................ccccc.ooee ) ) LI m 2035

89. What was the amount recorded in your balance sheet for
goods and services that you have received, but not yet

PAIA FOr? .o £ ] ) T \r§ 2036
90. What was the value of any other balances owed by the

business named on the front of this questionnaire?

Exclude anything already captured in questions 88 and 89 ...... £ , ) T m 537

Section C.7 - Other liabilities

91. Questions in this section are about the liabilities of the busines named on the of this questionnaire.

N , D m 2118

93. Did the business named on the front of this questi ire have a her external liabilities not already
included?

Yes D — Go to question 94 oy

At the end of the reporting period:

92. What was the value of your deferred tax liabilities? ..........

[ 1:’ \/ \\\
No D » Go to section D \ 0123 Vo
\ \\77 P / /
94. What was the value of any other external Iiabilities/r10t ¢ D
already included? ..............< i d d m 2041

95. Please provide examples andval es%abilities you have included in_question 94:

-

;T — 0124
Section D a/§har€holders' capital and reserves

96. Qljesfiéqgjh his section are about the shareholders' capital and reserves of the business named on the
front of this questionnaire.

At the end of the reporting period:

97. Had the business named on the front of this questionnaire issued any shares or other forms of equity?
Issued equity represents the liabilities of this business to meet the claims of other institutions or individuals to
whom stocks, shares, depository receipts, participating preference shares or similar documents have been issued.

Yes D —’ Go to question 98
No D } Go to section E

0122
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98. What was the total amount of share capital issued?............ £ ’ ’ D m 2119

99. Of your total share capital issued, reported at question 98, what was the value of:

Include: Exclude:
e all instruments and records that acknowledge ® non-participating preference shares.
the claim that other institutions or individuals These were requested at S

have on the residual value of this business,
after the claims of all creditors have been met

a. listed equity issued by this business in the UK?....... £ ) ; Vo m 2027
b. unlisted equity issued by this business in the UK?... £ ’ ) L m 2028
c. other equity issued by this business in the UK?........ \\ : \\\ ; T om0
N \
d. equity issued by this business outside of th ) , T om0
’ ’ ' L1 M 2031
|| 1]

100. What was the total value of your share pre ) , , L m 2039
101. What was the total value of es ? , ; T m o213
a. ) ) T om0
b. ; ) T m 2135
c.//o>which, OthEr rESErVES? .....cuovveeeeeceieieeieeeee e, £ , , T m o3

102. PkLga"sg/pré\lidq examples and values of the other reserves you have included in question 101.c:
0127
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Section E - Transactions in financial instruments

Please include only those transactions which relate to proprietary trading activity, own account dealing or dealing where

the business named on the front of this questionnaire is the principal.

Please report financial instruments that have matured as a disposal in the relevant instrument.

Section E.1 - Transactions in debt securities

During the reporting period:

103. What was the total value of acquisitions of:

a. debt securities with an original maturity of one
YEAI OF I€SS? ...

i. of which, issued by UK residents?..........cccccceeennnne

ii. of which, issued by non-UK residents?...................

b. debt securities with an original maturity of more
than oNe Year? ...

i. of which, issued by UK residents?...............

ii. of which, issued by non-UK residents?..................

Yo

104. What was the total value of disposal of g'/ \/
‘\ Yo

a. debt securities with an o

i. of which, issued b

~than 0Ne YEAK? ......coeeeiiieeeeeee e

(= AN

\ /i,/’b'f;wﬁich, issued by UK residents?...........cccceveueeee

- of which, issued by non-UK residents?...................

iginal ma\‘t{rlty of/ov_ie year

OF1@SS? .. e T

To the neare:

—£0.1 million

3000

3100

3101

3001

3102

3103

3002

3104

3105

3003

3106

3107
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Section E.2 - Transactions in equity, shares and units

During the reporting period:

105. What was the total value of acquisitions of equity in UK companies for:

Exclude:
e transactions in trusts and funds To the nearest £0.1 million
a. liSted @QUILY? ... £ . , m 3004 NHC

b. unlisted eqUItY? .....ocveeviiieieeieee e £ , , ' 3005 NHC

106. What was the total value of disposal of equity in UK companies for:
Exclude:
e transactions in trusts and funds

a. IStEA @QUILY? ... £ L D m 3006 NHC

b. unlisted eqUItY? ... m 3007 NHC

107. What was the total value of acquisitions of equity i
companies located outside of the UK?

Exclude: D
e transactions in trusts and funds........... /—/ ................ ) ' m 3008 NHC
/
108. What was the total value of disposal of equity in
companies located outside of the UK? | /J‘ ‘
Exclude: Ny D
e transactions in trusts and funds<.................. s £ ) ) m 3009 NHC

109. What was the total value of a
units in:
Money market funds are trusts and funds whose investment
portfolios are r skt{"r\cjd to short-term market securities.

of shares or

Non-money market funds can hold any type of asset within

their portfolio. overseas trust or fund is domiciled outside

ofthe/!K.

a. / ﬁLJK/mon\ey market funds? .........cccceevevvveceeeeece e £ , , T m 3010 NHC

o /\,,/,/ / .
b. <fgygr§eés money market funds? ... £ , , L m 3011 NHC
C. UK non-money market funds? ........cccccvveeiiiiciiiiiieee e, £ ) ) T m 5 NHC
d. overseas non-money market funds? ............ccccccveeeeeenn. £ ) ) T m 3013 NHC
266 0015 66120 49900000000 A 00000000 A 266 201603 028
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110. What was the total value of disposal of shares or
units in:
Money market funds are trusts and funds whose investment
portfolios are restricted to short-term market securities.
Non-money market funds can hold any type of asset within
their portfolio. An overseas trust or fund is domiciled outside

of the UK.

a. UK money market funds? .......cccccceveeiiiiiiiiie e,
b. overseas money market funds? .........ccccceevieiiienienene
cC. UK non-money market funds? ..........ccccvviiieiiiieinnene
d. overseas non-money market funds? ............cccceviinnn,

Section F Transactions i in non-flnanCIaI assets

in Section A.

Include non-financial assets acquired under finance leases.

During the reporting period:

111. What was the total capital expenditure on maj /
improvements and construction work? /
Include: ||
e new build, major refurbishments or |mprove\ments to )
existing buildings .
e work contracted to constructors or arranged through
agents or developers

\

e commercial, industrial, €ducational’and.health buildings;
public monuments; and oth tial buildings

steel frameworks
® site improvements and other land preparation
/éﬁg.l/éNeIIing, clearance and draining of marshes

o t/fansfer ‘costs, stamp duties and taxes payable to acquire
the a;set

° archﬂecj;s ;anglneers and surveyors' fees, legal costs,
agénts "commission and all professional charges

e delivery, installation and decommissioning costs

farms, turbines a

To the nearest £0.1 million

Exclude:
e current repair and maintenance costs

3014

3015

3016

3017

ial assets for the period specified

e expenditure on land purchased in connection

with construction work

e structures that are used primarily as residences
(dwellings) e.g. houses, houseboats, caravans
and associated structures such as garages

e machinery and equipment

e purchase of existing structures such as oil
wells, platforms, mines, pipes, power lines,
transport infrastructure, wind farms, turbines

and steel frameworks

a. acquisition costs? ... £ ) ) D m 3o
i. of which, for own use or where you are D
responsible for its maintenance?...............ccccveeee. £ ; ; ' m 3108
266 0015 66120 49900000000 A 00000000 A 266 201603 029
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112. For land, excluding buildings, what was the value of:
Include: Exclude:

e ground, including the soil covering and any associated e buildings or other structures situated on the land

surface waters, over which ownership rights are enforced or running through it

cultivated crops, trees and animals
subsoil assets

non-cultivated biological resources
water resources below the ground

To the nearest £0.@g

a. acquisition costs? ... £ ) ) 1= \|> 3109
i. of which, for own use or where you are N

responsible for its maintenance?..............ccoeciiiennn. £ ) m 3410

b. proceeds from disposals?...........ccccccceeeeiiiiiiiiiiie e, £ , | m 3114

113. For existing buildings and structures, what was the value
Exclude:

e new build. This was requested at question 111

a. acquisition costs? ... ) ) ' m 3112

i. of which, for own use or where y{bu{/are .
responsible for its maintenance?................. AV P £ ; ; m 3113

b. proceeds from disposa o £ , , ' m 3114

114. For transport equipment, w

Include:

e motor vehi

e trailers

e semi-trailers

e ships and boats

o/r/aileai/, locomotives‘and rolling stock

o"/ ir and spacecraft related machinery

o \rﬁili/tafy”ﬁghf“ing equipment (but not weapons
‘systems) /

° mé/tggc;y es

e bicycles

a. acquisition CostS? ........cccccooviiiiiiiie £ ) ) D m 3519

b.  proceeds from disposals? .................ccccccoveveveverernnnn. £ , ; D m 5020
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115. For computer hardware and peripheral equipment, what was

the value of:
Include:
e printers and terminals

e bundle software that you are unable to value separately To the nearest £0.1 million

a. acquisition costs? ...........

b. proceeds from disposals? ............cccccceviiiiiiiiiee e, ) )

116. For computer software, what was the value of:

Include:
e computer programs
® program descriptions

£ , ) D m 3021

m 3022

e supporting materials for systems and

applications software

e initial development of, and any extension of

existing software
e acquisition of any copies

e |abour costs associated with the development

and production of software

a. acquisition costs? ...........

.£ ) ) L1 m 3023

g

i. of which, produced in-house for swn use? ST £ , , Tl m a0

117. For databases, what was

of and access to that—dgta.

For database
valuation should
these costs should e
the database and

h/e)if;by}ﬁe database.

AN

Includer

£ , , ’ m 3025

ased on the costs of the database, but
lude the cost of ongoing management of
sts associated with acquiring the data

hta:/afe created exclusively for own use, the

e labour co"stsf associated with the development and production

of software’

a. acquisition costs? ...........

.............................................. £ ) , ) m 3026

i. of which, produced in-house for own use? ................. £ ) ) T m 3007

b. proceeds from disposals? ...............cccoeciiriiiiiiienieen £ ) ) ) m 3028
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118. For telecommunications equipment, what was the value of:

119.

120.

Include:

e telephones
e fax machines
e switchboards
[ J

CCTV equipment
a. acquisition costS? ... ) )
b. proceeds from disposals? ............cccccceeiiiiiiiiiiiee e, , )

For other machinery and equipment, what
was the value of:
Include:

e celectronic components and optical equipment
e electrical equipment
e furniture

/ /"

[ <\

\ . S/

N TS

a. acquisition costs? ... .
b. proceeds from disposa

~
For valuables,

<hf a{s the value of:
Include:

o/\onc?onetary go

e/ precious metals and stones that are not held for

( useas mpu‘ts to processes of production

o ant}c{es and other art objects such as paintings,
scyrpture§/and other recognised works of art

e othervaluables not elsewhere classified, such as
collections and jewellery of significant value

To the nearest £0.1 million

D m 3029

3030

£

£

Exclude:

efllvely inexpensive and
arly, e.g. hand tools
achinery and equipment integral to buildings
hese are included in dwellings and non

ntial buildings)

chinery and equipment that are considered
weapons systems acquired for military purposes

£ , , D m 3031

.................................... £ , , D m 3032

a. acquisition CostS? ........cccccoiiiii £ ) ) D m 3115

b.  proceeds from disposals? ............cccccccoeevereirrerennnes. £ ’ ’ D m 3116
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121. For intellectual property products, what was the value of:
New information, specialised knowledge, etc., whose use in
production is restricted to the units (businesses) that have
established ownership rights over them or to other units licensed by
those with ownership rights.

Include:
e new protected information and specialised knowledge, used in

production and not mentioned elsewhere
To the nearest £0.1 million

NHC

NHC

MRK

NHC

NHC

QAA

a. acquisitioncosts? ...l £ ’ ’ 3033
b. proceeds from disposals? .............ccccoiiiiiiiiiiii i, £ ) ) 3034
122. Did the business named on the front of this questionnaire have any transactions‘in other'non-financial
assets not already included?
Yes D —)p Go to question 123
No D — Go to section G 0170
123. For any other non-financial assets, what was the value
Yoy D
a. acquisition costs’7///\ ......... £ ) ) m 3117
|
)
b. proceeds from disposals?............. \\\/// ......... £ , , D m 3118
124. Please provide examples and values n-financial assets you have included in_ question 123:
.
~—
[ // ™~ 0171
)
—
avs
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Section G - Breakdown of financial derivatives held as assets
We require a breakdown of the value of your financial derivatives held as assets.

125. Did the business named on the front of this questionnaire have any financial derivatives held as assets?

Yes D — Go to question 126
No D — Go to section H 0129

126. Please provide a breakdown by sector in the table entitled 'Counterparty breakdown of financial derivatives

held as assets’.
Please refer to ‘Notes for financial derivatives held as assets' at the back of the questionnaire for further i
help you complete the following table for your breakdown of financial derivatives held as ass%ti o

rmation to

Counterparty breakdown of financial derivatives he)d}s assets

Counterparty Sector Forward type derivative contracts p@ pe derivative contracts
Fair value of forward type derivative Fair value of option type derivative
contracts with a positive value hel contracts-held by this business with:
by this business with: (
9100 9101 AN 9102
To the nearest £0.1 /lﬁl\ﬁon\\ N\ To the nearest £0.1 million
1. UK banks and building societies ...... £ NN AE
2. UK money market trusts and ]
L{ 18T [ £ N £
3. UK non-money market trusts and T ) [ ] ) [ ]
funds ..o, £ ’ B L £ L
[ 1’ ‘/\\
4. UK financial auxiliaries, captive (W Y
financial institutions and money ) 1/ 1] 1]
1E€NAErS ..oovviieiieee e £ ] L £ L
5. UK financial intermediaries,
except insurance corporations [ ] [ ]
and pension funds ....................h... £ ] |E L
i. Ofwhich, other ] ]
securities dealers .............. \/E/ ] |E L
N i i
6. UK insurance cor or@'a d
pension funds ..o £ ] |E L
7. UK private and public ] ]
non—fir}aﬁgja}borporations .............. £ ] £ |
8. UK céntral government and UK
local authOrties \..........cc.ccooerruennca. £ L |E L
= ) — —
9. UK households and individuals ........ £ ] |E ||
10. UK non-profit institutions serving 1] 1]
households .........ccccoevvvviiiiiiiiiiiiiinnns £ L] £ L]
11. Non-UK residents ..........cccccccecvverennns £ N £ L]
Total value of financial [ ] [ ]
derivatives reported ...................... £ N £ L]
9103 9104
The total value for forward type derivative contracts should equal the value reported at Question 48.a
The total value for option type derivative contracts should equal the value reported at Question 48.b
266 0015 66120 49900000000 A 00000000 A 266 201603 034
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MRK

NNO

NNO

NNO

NNO

NNO

NNO

NNO

NNO

NNO

NNO

NNO

NNO

NNO
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Section H - Breakdown of financial derivatives held as liabilities
We require a breakdown of the value of your financial derivatives held as liabilities.

127. Did the business named on the front of the questionnaire have any financial derivatives held as liabilities?

Yes D —} Go to question 128

No D —’ Go to section |

128.

held as liabilities'.

Please refer to ‘Notes for financial derivatives held as liabilities’ at the back of the questionnaire for fu
to help you complete the following table for your breakdown of financial derivatives held as I@

0130

Please provide a breakdown by sector in the table entitled 'Counterparty breakdown of financi

erinformation

Counterparty breakdown of financial derivatives he)d}s Iiabilitkg

Counterparty Sector Forward type derivative contracts @{)@n pe derivative contracts
Fair value of forward type derivative ?a%\é ue of liabilities in relation to
contracts with a negative value he option type derivative contracts held
by this business with: $ by this\ays(ness with:

9200 9201 N 9202

To the nearest £0.1 million \

To the nearest £0.1 million

S\

1. UK banks and building societies ...... £ ' 5\\ ~ (£
2. UK money market trusts and ]
fUNAS oo £ N £
3. UK non-money market trusts and T [ ] [ ]
funds ..o, £ L L £ L
, —
4. UK financial auxiliaries, captive Y
financial institutions and money NPV ] ]
[enders .......ccoceviiiei e, £ _ L] £ L]
5. UK financial intermediaries,
except insurance corporations [ ] [ ]
and pension funds ............cccceeee e £ L | £ L
i. Ofwhich, other ] ]
securities dealers ................... \/E/ Ll |E L
N — —
6. UK insurance cor or@'a d
pension funds ... £ L | £ L
7. UK private and public ] ]
non—fir}aﬁgjr@borporations .............. £ L £ L
8. UK céntral government and UK
local authOrities ... ......c.ccccvweureenne. £ | L
= — —
9. UK households and individuals ........ £ L |E ||
10. UK non-profit institutions serving ] ]
households .........cccccooniiins £ L £ L
11. Non-UK residents ............cccoovvnnnnnnin. £ L] £ L]
Total value of financial ] ]
derivatives reported .................... £ L £ L
9203 9204

The total value for forward type derivative contracts should equal the value reported at Question 85.a
The total value for option type derivative contracts should equal the value reported at Question 85.b
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MRK

NNO

NNO

NNO
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Section | - Any substantial changes, completion time and your contact details

129. Have there been any substantial changes in the figures since the last reporting period?

Yes D —Jp Go to question 130
No D —} Go to question 131 0134

130. Please explain these changes below: 0003

a

[ N\

\ )

\ - 77/' /,‘
131. How long has it taken you to complete tt}s\q\gestipﬁnaire?
This question is voluntary o

hrs i
0135 @
132. Please write th d;,tna\ﬂs\ of the person we should contact if we have any queries regarding the information

returned ong{%ue\stiannaire.

Contact
Name

N 0137
b{éineés/ . \\\

// 7
TeIepIg?hef
Number— Ext 0139

0138

Fax
Number 0140

E-mail
address

0141

Thank you for completing this questionnaire.
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MAE

ABB

QVA

QVA

QVE
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Notes for financial derivatives held as assets and financial derivatives held as liabilities
(questions 126 and 128)

Counterparty Sector Definitions

UK Money Market Trusts and Funds
UK domiciled collective investment schemes who invest primarily in highly liquid instruments e.g. bank deposits,
shares or units in other money market funds, or transferable debt instruments with a residual maturity of not more
than one year. They can be either open ended or closed ended in structure and may include unit trusts or
investment funds.

UK Non Money Market Trusts and Funds -
UK domiciled collective investment schemes who invest primarily in long term financial assets, and-no 'fmanmal
assets e.g. real estate. They can be either open ended or closed ended in structure and may include unit trusts o
investment funds.

advisers; managers of pension funds and mutual funds; and, co ations that arrange derivative and hedging
instruments, but do not issue them themselves. )

/ /
Captive Financial Institutions and Money LEﬁ/de(fS h .
This includes financial corporations and quasi- dorporatlons th@t are neither engaged in financial intermediation nor
the provision of financial auxiliary services, and who&e as§ets and liabilities tend not to be transacted on open
markets. It includes: holding companies; money Iehders and special purpose entities or vehicles that raise funds in

services.

UK Private and p Ii@ﬁ fi/hancial corporations
This includes corporatio %H/ose principal activity is the production of market goods or the provision of non financial
services.

266S1KK






