[P15]
25 3 Tierl 25 3 Tierl
Tierl 14.18 11.02 Tierl 14.19 11.03
8.16 8.16
25 3 25 3
14.18% 14.19%
Tierl 11.02% 11.03%
Tierl 8.16% 8.16%
[P65]
24 3 25 3 24 3 25 3
1,666 1,903 237 1,666 1,905 238
684 740 55 684 741 56
982 1,163 181 982 1,163 181

2014 9 18



[P115] m

24
14.18% 14.19%
24
13.89% 13.91%
|
[P120] 24
14.18% 14.19%
Tierl 11.02% 11.03%
Tierl 8.16% 8.16%
83,445 83,445
Tierl 64,874 64,860
Tierl 48,038 48,024
588,235 587,906
24

13.89% 13.91%




[P154] = 24
14.18% 14.19%
Tierl 11.02% 11.03%
[P192] =
10
24 24
23,100 22,213
51,374 50,487
[P254] = 24
13.89% 13.91%
Tierl 11.03% 11.04%
Tierl 8.65% 8.66%




[P356] m

24

14.18% 14.19%
Tierl 11.02% 11.03%
Tierl 8.16% 8.16%
83,445 83,445
Tierl 64,874 64,860
Tierl 48,038 48,024
588,235 587.906

24
13.89% 13.91%
Tierl 11.03% 11.04%
Tierl 8.65% 8.66%
51,300 51,301
Tierl 40,713 40,713
Tierl 31,950 31,950
369,083 368.738




Q)
[P360-362]

24
Tierl
Tierl 69,685
Tierl 69,685
Tierl 4,803,820 6
Tierl
- 31,327 12
- 248,376 18
Tierl
Tierl 4,803,820 29
Tierl
Tierl 112,904
[ 50 16,428
Tierl 112,904 43
Tierl
Tierl 1,683,628 44
Tierl
Tierl 6,487,449 45
Tier2
Tier2 3,902 48-49
Tier2 Tier2 5,080 50
[ Tier2 5,080 50a
Tier2 2,030,535 51
Tier2
Tier2 - 224,779 54
Tier2 173,475
157,047
50 16,428
Tier2 173,475 57
Tier2
Tier2 1,857,060 58
8,344,509 59
1,190,628
| 663,022
58,823,585 60
Tierl 11.02% 62
14.18% 63
467,127 72
Tier2
5,080 76
Tier2 277,776 79




24

Tierl
Tierl 68,282
Tierl 68.282
Tierl 4,802,418 6
Tierl
- 31,284 12
- 248,374 18
Tierl
Tierl 4,802,418 29
Tierl
Tierl 112,883
[ 50 16,406
Tierl 112,883 43
Tierl
Tierl 1,683,650 44
Tierl
Tierl 6,486,068 45
Tier2
Tier2 5,305 48-49
Tier2 Tier2 5,081 50
[ Tier2 5,081 50a
Tier2 2,031,939 51
Tier2
Tier2 - 224,777 54
Tier2 173,453
157,046
50 16,406
Tier2 173,453 57
Tier2
Tier2 1,858,485 58
8,344,554 59
1,190,622
| 663,016
58,790,617 60
Tierl 11.03% 62
14.19% 63
467,131 72
Tier2
5,081 76
Tier2 277,636 79




B A (

[P366]
943,637
Tierl 248,376 18
Tier2 224,779 54
467,127 72
943,637
Tierl 248,374 18
Tier2 224,777 54
467,131 72
[P366]
Tier2 3,902 18-49
Tier2 5,305 18-49




|
[P368]

24
EAD EAD
1,786,449 52,964 1,785,562 52,936
1,694,246 47,128 1,693,358 47,109
66,588 1,593 65,700 1,574
CVA 2,563 2,554
1,903 1,905
740 741
25 26
47,058 47,032
|
[P369-370]
o 24
»
22,791 396,249 21,904 395,362
2,352 85,276 2,034 84,959
6,383 185,617 5,813 185,047
38,975 1,647,040 38,087 1,646,153
®
23,716 169,871 22,829 168,984
38,975 1,647,040 38,087 1,646,153
©
1 8,131 478,123 7,244 477,236
38,975 1,647,040 38,087 1,646,153




o

[P373] M 24
EAD EAD
EAD EAD
Eldefault EAD
PD LGD ( ) [(D)
0.38 36.44 27.57 66,914 35,572 31,341 3,308 75.00
0.09 36.34 23.99 60,830 32,656 28,173 2,487 75.00
0.93 36.86 63.90 5,941 2,807 3,134 821 75.00
100.00 64.05 60.97 40.81 142 108 33 - -
1.39 37.53 20.62 1,454,256 1,111,647 342,609 135,132 75.13
0.04 38.31 10.51 1,220,611 909,379 311,232 114,867 75.10
2.66 32.78 76.04 219,779 189,250 30,529 20,167 75.31
100.00 4414 41.71 32.86 13,865 13,017 847 97 75.00
EAD EAD
EAD EAD
Eldefault EAD
PD LGD ( ) (D)
0.38 36.42 27.58 66,026 35,572 30,454 3,308 75.00
0.09 36.31 23.95 59,942 32,656 27,286 2,487 75.00
0.93 36.86 63.90 5,941 2,807 3,134 821 75.00
100.00 64.05 60.97 40.81 142 108 33 - -
1.39 37.53 20.62 1,453,369 1,111,647 341,722 135,132 75.13
0.04 38.31 10.49 1,219,724 909,379 310,344 114,867 75.10
2.66 32.78 76.04 219,779 189,250 30,529 20,167 75.31
100.00 44 .14 41.71 32.86 13,865 13,017 847 97 75.00
|
10
[P377] (A) 24
<
2,843 1,956




Q
[P459-460]

24
Tier2
Tier2 Tier2 80,300 50
[ Tier2 77,778 50b
Tier2 1,076,552 51
Tier2
Tier2 1,058,739 58
5,130,074 59
36,908,372 60
Tierl 8.65% 61
Tierl 11.03% 62
13.89% 63
Tier2
77,778 78
Tier2 163,059 79

10



24

Tier2
Tier2 Tier2 80,345 50
[ Tier2 77,822 50b
Tier2 1,076,597 51
Tier2
Tier2 1,058,783 58
5,130,118 59
36,873,893 60
Tierl 8.66% 61
Tierl 11.04% 62
13.91% 63
Tier2
77,822 78
Tier2 162,919 79

11



|
[P466]

24
EAD EAD
935,080 29,633 934,193 29,605
884,815 25,175 883,928 25,156
67,497 1,514 66,609 1,495
CVA 2,068 2,059
29,526 29,499
|
[P467-468]
o 24
»
21,565 355,805 20,678 354,918
2,342 84,460 2,024 84,143
6,142 155,559 5,572 154,989
34,744 857,152 33.856 856,264
®
24,122 152,794 23,235 151,907
34,744 857,152 33,856 856,264
©
1 7,453 259,181 6,565 258,293
34,744 857,152 33.856 856,264

12



o

[P471] M 24
EAD EAD
EAD EAD
Eldefault EAD
PD LGD ( ) [(D)
0.24 37.35 26.52 67,593 38,534 29,058 3,314 75.00
0.09 37.36 23.52 62,497 35,859 26,637 2,493 75.00
0.90 36.66 63.52 5,033 2,645 2,387 821 75.00
100.00 81.44 78.30 41.54 63 29 33 - -
0.99 38.51 25.18 832,437 607,716 224,721 121,590 75.12
0.05 38.41 14.78 732,025 526,532 205,492 106,778 75.08
3.06 39.00 104.85 95,480 76,654 18,825 14,742 75.40
100.00 43.86 41.99 25.92 4,932 4,528 403 70 75.00
EAD EAD
EAD EAD
Eldefault EAD

PD LGD ( ) [(D)
0.25 37.34 26.52 66,706 38,534 28,171 3,314 75.00
0.09 37.34 23.48 61,609 35,859 25,750 2,493 75.00
0.90 36.66 63.52 5,033 2,645 2,387 821 75.00
100.00 81.44 78.30 41.54 63 29 33 - -
0.99 38.51 25.18 831,550 607,716 223,834 121,590 75.12
0.05 38.41 14.77 731,138 526,532 204,605 106,778 75.08
3.06 39.00 104.85 95,480 76,654 18,825 14,742 75.40
100.00 43.86 41.99 25.92 4,932 4,528 403 70 75.00

13



[P474] (A) 24
< >
2,980 2,093
-
o
[P488]
25 3 3,266 51,300 6.3% 3,266 51,301 6.3%

14



