[P15] 25 3

14.18% 14.19%
Tierl 11.02% 11.03%
Tierl 8.16% 8.16%

[P42] mm

24
14.18% 14.19%
25
16.34% 16.48%
24

13.89% 13.91%

[P46] mm

25

587,928 587,901

2014 9 18



[P66] m 24
14.18% 14.19%
Tierl 11.02% 11.03%
[P100] m=
24 25 24 25
13.89% 16.34% 13.91% 16.48%
Tierl 11.03% 12.91% 11.04% 13.02%
Tierl 8.65% 10.45% 8.66% 10.55%
[P189] mm
25
587,928 587,901
25
16.34% 16.48%
Tierl 12.91% 13.02%
Tierl 10.45% 10.55%
85,147 85,150
Tierl 67,269 67,269
Tierl 54,487 54,487
520,977 516,432




»
[P193-195]
25
Tierl
- 1,420 12
Tierl
Tierl 101,186
I 50 873
Tierl 101,186 43
Tierl
Tierl 1,714,529 44
Tierl
Tierl 6,881,225 45
Tier2
Tier2 169,765
I 50 873
Tier2 169,765 57
Tier2
Tier2 1,925,420 58
8,806,646 59
1,082,719
58,792,895 60
Tier2
Tier2 274,952 79




25

Tierl
- 1,418 12
Tierl
Tierl 101,185
| 50 872
Tierl 101,185 43
Tierl
Tierl 1,714,530 44
Tierl
Tierl 6,881,226 45
Tier2
Tier2 169,764
| 50 872
Tier2 169,764 57
Tier2
Tier2 1,925,421 58
8,806,648 59
1,082,718
58,790,165 60
Tier2
Tier2 274,943 79




[P201] 25
EAD EAD
1,776,907 51,018 1,776,789 51,015
1,702,140 45,343 1,702,021 45,341
61,149 1,519 61,031 1,518
CVA 2,106 2,105
47,034 47,032
]
[P202]
o 25
Q)
21,142 383,880 21,023 383,761
2,246 95,079 2,127 94,960
33,507 1,658,583 33,388 1,658,464
®
20,331 170,422 20,213 170,303
33,507 1,658,583 33,388 1,658,464
©
1 4,964 434,640 4,845 434,521
33,507 1,658,583 33,388 1,658,464




(@]

[P206] M 25
EAD EAD
EAD EAD
Eldefault EAD
PD LGD ( ) (%)
0.42 36.00 28.28 61,455 32,634 28,821 3,629 75.00
0.09 35.92 24.89 56,067 29,655 26,411 2,724 75.00
0.94 35.91 64.23 5,230 2,875 2,354 904 75.00
100.00 67.23 64.22 39.88 157 102 54 - -
1.14 37.54 19.96 1,464,748 1,123,678 341,069 140,079 75.12
0.04 38.36 11.16 1,246,433 933,322 313,111 120,647 75.12
2.59 32.13 72.06 207,472 180,076 27,396 19,385 75.14
100.00 46.04 43.48 34.77 10,841 10,279 562 47 75.00
EAD EAD
EAD EAD
Eldefault EAD
PD LGD ( ) (%)
0.42 36.00 28.31 61,336 32,634 28,702 3,629 75.00
0.09 35.92 24.92 55,948 29,655 26,293 2,724 75.00
0.94 35.91 64.23 5,230 2,875 2,354 904 75.00
100.00 67.23 64.22 39.88 157 102 54 - -
1.14 37.54 19.96 1,464,629 1,123,678 340,951 140,079 75.12
0.04 38.36 11.16 1,246,314 933,322 312,992 120,647 75.12
2.59 32.13 72.06 207,472 180,076 27,396 19,385 75.14
100.00 46.04 43.48 34.77 10,841 10,279 562 47 75.00
|
[P210] (A) 25
<
2,037 1,918




»)
[P229-230]
25
Tier2
Tier2 Tier2 5,942 50
Tier2 4,674 50a
Tier2 1,268 50b
Tier2 1,952,958 51
Tier2
Tier2 1,787,881 58
8,514,795 59
52,097,752 60
Tierl 10.45% 61
Tierl 12.91% 62
16.34% 63
Tier2
4,674 76
1,268 78
Tier2 262,898 79




25

Tier2
Tier2 Tier2 6,244 50
Tier2 4,684 50a
Tier2 1,559 50b
Tier2 1,953,259 51
Tier2
Tier2 1,788,183 58
8,515,097 59
51,643,280 60
Tierl 10.55% 61
Tierl 13.02% 62
16.48% 63
Tier2
4,684 76
1,559 78
Tier2 261,399 79




[P236] 25
EAD EAD
1,676,283 47,497 1,663,729 47,131
1,649,343 43,501 1,636,789 43,298
88,718 2,100 76,164 1,897
CVA 1,985 1,822
41,678 41,314
]
[P237-239]
o 25
Q)
34,585 392,417 22,031 379,863
2,246 94,954 2,127 94,835
19,182 174,360 6,746 161,924
48,483 1,608,881 35,929 1,596,327
®
35,308 192,303 22,754 179,748
48,483 1,608,881 35,929 1,596,327
©
1 5,611 414,051 5,492 413,933
1 3 28,797 268,176 16,362 255,741
48,483 1,608,881 35,929 1,596,327




(@]

[P245] M 25
EAD EAD
EAD EAD
Eldefault EAD
PD LGD ( ) (%)
0.31 37.80 27.68 89,342 41,782 47,559 4,059 75.00
0.09 37.86 25.42 84,025 38,869 45,155 3,154 75.00
0.93 35.91 64.02 5,159 2,810 2,348 904 75.00
100.00 67.23 64.22 39.88 157 102 54 - -
1.14 37.65 20.19 1,422,715 1,080,266 342,449 136,465 75.13
0.04 38.45 11.49 1,213,170 897,912 315,257 117,873 75.12
2.60 32.32 72.50 198,967 172,338 26,629 18,544 75.19
100.00 46.06 43.56 35.04 10,578 10,015 562 47 75.00
EAD EAD
EAD EAD
Eldefault EAD
PD LGD ( ) %)
0.35 37.70 28.95 76.788 41,782 35,005 4,059 75.00
0.09 37.77 26.39 71.471 38,869 32,601 3,154 75.00
0.93 35.91 64.02 5,159 2,810 2,348 904 75.00
100.00 67.23 64.22 39.88 157 102 54 - -
1.15 37.65 20.20 1,410,161 1,080,266 329,895 136,465 75.13
0.04 38.45 11.40 1,200,615 897,912 302,703 117,873 75.12
2.60 32.32 72.50 198,967 172,338 26,629 18,544 75.19
100.00 46.06 43.56 35.04 10,578 10,015 562 47 75.00

10



[P249] (A) 25
< >
14,528 1,074
|
(@)
[P266]
25 3 3,266 51,300 6.3% 3,266 51,301 6.3%
25 9 3,156 85,147 3.7% 3,156 85,150 3.7%
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