CRIRB CREDIT RISK: EQUITY - IRB APPROACHES TO CAPITAL REQUIREMENTS

IRB Exposure class:

Own estimates of LGD and/or conversion factors:
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1. TOTAL EXPOSURES SectionExpasures

BREAKDOWN OF TOTAL EXPOSURES BY EXPOSURE TYPES:
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1.1 EXPOSURES ASSIGNED TO OBLIGOR
‘GRADES: TOTAL
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BREAKDOWN OF TOTAL EXPOSURES ASSIGNED TO OBLIGOR GRADES OR POOLS:
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1.2 SPECIALIZED LENDING SLOTTING
CRITERIA (b): TOTAL

BREAKDOWN BY RISK WEIGHTS OF TOTAL EXPOSURES UNDER SPECIALIZED LENDING SLOTTING CRITERIA;

RISK WEIGHT:
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Of which: in category 1

1.3 ALTERNATIVE TREATMENT: SECURED
BY REAL ESTATE

1.4 EXPOSURES FROM FREE DELIVERIES
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15 DILUTION RISK: TOTAL PURCHASED
RECEIVABLES

(a) Order from the lower to the higher according to average PD assigned to the obligor grade or pool. PD of obligors in default shall be 100%. subject to the i for real estate collateral (only available when not using own estimates for the LGD) will not be assigned according to the PD of the obligor.

(b) This row will be available for the specialized lending, corporate and total exposure classes






