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REPORT 
NAME

REPORT   
DESCRIPTION

PRIMARY  
REGULATOR/ 

AGENCY

FREQUENCY

SRDM

A2 Non Mortgage Loans OSFI Calendar 
Qtrly

A4 Report on New Lending BoC Monthly

AS Non-Mortgage Loans Report  
Booked in CA

 Statistics 
Canada

Calendar 
Qtrly

B2 Securities BoC Calendar 
Qtrly

 BS  Securities Report Booked in CA  Statistics 
Canada

Calendar 
Qtrly

C1 Charge for Impairment OSFI Annual

C3 Allowance for Impairment OSFI Fiscal Qtrly

CS-2 Deposit Liabilities  Statistics 
Canada

Calendar 
Qtrly

 CS-3  Allowance Continuity  Statistics 
Canada Monthly

E2 Mortgage Loans OSFI  Calendar 
Qtrly

E3 Impaired Assets OSFI Fiscal Qtrly

 ES  Mortgage Loans Booked in CA  Statistics 
Canada

Calendar 
Qtrly

GQ Geographic Assets and Liabilities 
Booked in CA BoC Calendar 

Qtrly

GR Geographic Assets and Liabilities 
Booked outside CA BoC Calendar 

Qtrly

H4 Collateral and Pledging  BoC Monthly 
(Daily/subset)

I3 Interest Rate Risk OSFI Fiscal Qtrly

K3 Quarterly Supplementary Return for 
Foreign Bank Branches OSFI  Fiscal Qtrly 

K4 Deposit Liabilities Classified by 
Institutional Sector OSFI Monthly

L4 Average Assets and Liabilities BoC Monthly

M4 (M/Q) Balance Sheet OSFI Monthly

N3 Loans in Arrears OSFI  Fiscal Qtrly

P3 Income Statement OSFI Fiscal Qtrly

 PS  Income Statement Booked in CA  Statistics 
Canada Fiscal Qtrly

 QS  Quarterly Average Balances  
Booked in CA

 Statistics 
Canada Fiscal Qtrly

REPORT  
NAME

REPORT   
DESCRIPTION

PRIMARY  
REGULATOR/ 

AGENCY

FREQUENCY

SRDM

R2 Regional Distribution of Assets and 
Liabilities BoC Calendar 

Qtrly

S1 Supplementary Questions – 
Consolidated Balance Sheet

 Statistics 
Canada

Calendar 
Qtrly

S2 Supplementary Questions – 
Consolidated Statement of Income

 Statistics 
Canada Fiscal Qtrly

S3
Supplementary Questions – Deposit 
Liabilities Classified by Institutional 
Sector Report

 Statistics 
Canada

Calendar 
Qtrly

U3 Pledging and Repos OSFI Fiscal Qtrly

T2
Geographical Reconciliation Return 
with Consolidated Monthly Return of 
Assets & Liabilities

BoC Calendar 
Qtrly

Y3 Selected Structural Statistics BoC Fiscal Qtrly

Z4 Balance Sheet by Booking Location BoC Monthly

BCAR

BCAR Basel Capital Adequacy Reporting OSFI Fiscal Qtrly

 LR  Leverage Ratio Report OSFI Fiscal Qtrly

NCR

BB IRB Wholesale Portfolio Part-1,  
Data Definitions OSFI Fiscal Qtrly

BC IRB Wholesale Portfolio Part-2,  
Data Definitions OSFI Fiscal Qtrly

BD IRB Retail Portfolio Part-1,  
Data Definitions OSFI Fiscal Qtrly

BE IRB Retail Portfolio Part-2,  
Data Definitions OSFI Fiscal Qtrly

BF IRB Wholesale Transaction,  
Data Definitions OSFI Fiscal Qtrly

BG IRB Wholesale Transaction Defaulted 
and Fully Resolved, Data Definitions OSFI Fiscal Qtrly

BH Standardized Institutions Credit 
Monitoring Data Call OSFI Fiscal Qtrly

RAPCORP Standardized Institutions Risk Asset 
Portfolio Information (RAPID1) OSFI Fiscal Qtrly

LCR

LA  Liquidity Coverage Ratio               OSFI Monthly
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Contact information:

APAC
Wolters Kluwer
5 Shenton Way, 
#20-01/03 UIC Building
Singapore 068808

EMEA
Wolters Kluwer
25 Canada Square,  
41st Floor,
Canary Wharf,
E14 5LQ London,
United Kingdom

Americas
Wolters Kluwer
130 Turner Street,
Building 3, Fourth Floor,
Waltham, MA,
U.S.

About Wolters Kluwer

Wolters Kluwer (WKL) is a global leader in professional information, software solutions, and 
services for the clinicians, nurses, accountants, lawyers, and tax, finance, audit, risk, compliance, 
and regulatory sectors. We help our customers make critical decisions every day by providing 
expert solutions that combine deep domain knowledge with advanced technology and services.

Wolters Kluwer reported 2021 annual revenues of €4.8 billion. The group serves customers in 
over 180 countries, maintains operations in over 40 countries, and employs approximately 
20,000 people worldwide. The company is headquartered in Alphen aan den Rijn, the 
Netherlands.

© 2023 Wolters Kluwer Financial Services, Inc. All Rights Reserved.

For more information visit www.wolterskluwer.com/en/solutions/onesumx-for-finance-risk-
and-regulatory-reporting. Follow us on Twitter, Facebook, LinkedIn and YouTube.

https://twitter.com/FRC_Experts
https://www.facebook.com/WoltersKluwerFinancialServices/
https://www.linkedin.com/company/wolterskluwerfs
https://www.youtube.com/user/WoltersKluwerComms

