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13/3 14/3 15/3 14/3
B/S B/S B/S B/S
30.4 0.17 17.4 0.10 17.1 0.07 A03 A0.03
27.0 0.12 14.2 0.05 14.3 0.03 +0.0 A0.02
(L_E 5.5 0.06 4.3 0.03 3.3 0.02 Al1l0 A001
(% 21.5 0.06 9.9 0.02 11.0 0.01 +1.1 A001
4.3 A0.03 5.6 0.03 +1.3 +0.06
28.9 0.16 16.3 0.09 16.4 0.07 +0.1 A0.03
26.2 0.11 13.8 0.05 14.0 0.03 +0.1 A0.02
8 5.5 0.06 4.3 0.03 3.3 0.02 Al1l0 A0.01
% 20.7 0.06 9.5 0.02 10.7 0.01 +1.2 A0.01
3.2 A0.02 4.2 0.03 +1.1 +0.05
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P.19

14/9 14/9
PD | LGD | KISk 40 30 20 10 10 20 30 40 PD | LgD | Risk
Weight weight
0.07%| 35.10%| 19.74% 1 3 0.13%| 30.55%| 18.42%
4 6
0.79%| 32.62%| 48.90% 2.88% | 23.42%| 64.95%
15.88% | 34.53% | 150.89% 7 /R 14.47%| 24.56%|124.04%
100.00%| 46.92% 8.11% 100.00% | 49.87%| 53.00%
7R, 8 10
] L 12/3
13/3
0.00%| 35.34% 0.03%
14/3
14/9
0.78% | 44.62%| 51.47% 2.21%| 31.97%| 86.00%
89.9 36.2
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* Bank of America
e Crédit Agricole

e Wells Fargo Bank
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ING Bank
JPMorgan Chase Bank

Bank of New York Mellon
Barclays Bank

BBVA Royal Bank of Scotland
Citibank State Street Bank & Trust
HSBC Bank

° Banco Santander e Deutsche Bank
* BNP Paribas e Société Générale
* BPCE(Banque Populaire) © UniCredit

Credit Suiss
* BTMU * Standard Chartered
SMBC Mizuho Bank

Baal e Agricultural Bank of China  ICBC

Baa2

¢ Bank of China
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