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M: Measure
D1: Dimension 1
D2: Dimension 2
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RATING
EXPOSURE
SveTem gglgg\:ﬁs APTER CRM EXPOSURE | Risk WEIGHTED
PRE SUBSTITUTION, EXPOSURE WEIGHTED EXPOSURE CAPITAL
PD ASSIGNED EFFECTS PRE VALUE AVERAGE LGD REQUIREMENTS
CONVERSION AMOUNTS
TO THE FACTORS CCONVERSION (%)
OBLIGOR FACTOR
GRADE

SectionTotalExp{

SectionPDLISDAndSimpletRiskWeight

BREAKDOWN OF TOTAL EXPOSURES UNDER THE PD/LGD APRRO ACH BY OBLIGOR GRADES:

SectionObli

OBLIGOR GRADE(a): 1 rGradeBrea|

DAndSimpI?RiskWeight

BREAKDOWN OF TOTAL EXPOSURES UNDER THE SIMPLE RISK WEIGHT APRROACH BY RISK WEIGHTS:

SectionRisk

(a) Order from the lower to the higher according to the PD assigned to the obligor grade
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