
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
 Templates with nil reporting and those which are not applicable to BNP Paribas UAE branches are not included in this document. 
 
 

BNP Paribas UAE Branches 

Pillar III – Semi-annual 30 June 2026 



 

OVERVIEW: Q2 2026 
 

KM1 Key Metrics: Below is an extract of key metrics as of 30 June 2026 and comparative information. 

 
 

OV1: Overview of RWA 

 

 

 



 

 

 

 
 

 

 

 

 

 

 

 

 

 

 

 



 

 

COMPOSTION OF CAPITAL 
 

CC1: Composition of Regulatory Capital 

 
 

 



 

 

 

 

 

 
 

 

 



 

 

 

CC2: Reconciliation of regulatory capital to balance sheet 

 

 



 

 

 

LEVERAGE RATIO 
 

LR1: Summary comparison of accounting assets vs leverage ratio exposure  

 

 

 
 

 

 

 

 



 

LR2: Leverage ratio common disclosure template 

 

 



 

LIQUIDITY  
 

ELAR: Eligible Liquid Assets Ratio 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

ASRR: Advances to Stables Resource Ratio 

 

 

 



 

 

CREDIT RISK  
 

CR1: Credit quality of assets 

 

 

 

 

 

 

CR2: Changes in the stock of defaulted loans and debt securities 

 

 
 



 

 

 

 

CR3 Credit risk mitigation techniques  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

 

 

 

CR4 Standardised approach - Credit risk exposure and CRM effects 

 

 

 

 

 

 

 



 

 

 

 

 

 

 

 

CR5 Standardised approach - exposures by asset classes and risk weights 

 

 

 

 

 

 



 

 

 

 

 

 

 

 

COUNTERPARTY CREDIT RISK 
 

CCR1: Analysis of CCR by approach 

 

 

 

 

 

 

 

CCR2: Credit valuation adjustment capital charge 

 

 

 

 

 



 

 

CCR3: Standardised approach - CCR exposures by regulatory portfolio and risk weights 

 

 

 

 

 

 

 

 

 

 

 

 



 

MARKET RISK  

 
MR1 Market risk under the standardised approach 

 

 


