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Tﬂiﬂﬂ;ﬁﬂﬂﬂﬂ General Information

alszneudas 4 Panelsfi@
«+ Panel A : General bank data

+ Panel B : Current capital

«+ Panel C : Capital distribution data

« Panel D : Overall capital requirements and actual capital ratios
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Panel A: General bank data

A1l) Reporting data

Row
5Country codle

¢Region code

Bank number

CMG-relevant

sBankis a single legal entity

'mlBank is a subsidiary ofa banking group

1'I|E-ank is a subsidiary with a non-EU parent (EU only)
'Ileank is a joint stock company

1$|E-ank group

'I4|Banktype

15Conversion rate (to Euros) /ﬁﬂ e o 023\
16Submission date (yyyy-mm-dd) b

* i ' s =
17Use capital data Reporting date: 2010-12-31

1zlUse leverage ratio data
19lUse liquidlity data * Unit: 1000000
20|Rep0rting date (yyyy-mm-dd) !.f" N * Accounting standard
21Reporting currency (ISO code) [ (IFRS/US GAAP/Other)
Unit (1, 1000, 1000000) /
2slAccounting standard i

=J

o

{ﬁﬂm.iﬁiﬂﬁ’ﬂgm CF C19J

* Reponting currency. THE

[
[




Panel A: General bank data

A2) Approaches to credit risk

Row Col. C
26Basel |

27Basel lI/1ll standardised approach

28Basel ll/lll FIRB approach

29Basel ll/llIl AIRB approach

@iﬂﬂ%%ﬁﬂ Uty RWA \

nsol sN. l1iag SA

* 142N “Yes” 1198 Basel I/l standardised approach (C27)
nsnl sW. 1198 IRB

* 142N “Yes” 1198 Basel I/l standardised approach (C27) na:
* LA@n “Yes” M98 Basel I1/Il FIRB (C28) 1i7@ Basel 111l AIRB (C29) LWENAELAHIN
Qﬂ IdA v RWA srusuanuilgsnatant /




Panel B: Current capital

Y =l ar & :
”ﬂﬂﬂﬁkﬂﬁl?nﬂhﬂﬂnﬂﬂﬂu ¥ Reporting date

DS_CAP
Col.C Co.D _ Capital Fund Item
Reporting date 202z
Row Amourt mmou C39:
s7Total capital T
33 1 I i 3 o ae = 1 B
Tntaltl Common Equity TIEI‘ 1 capital / uddrguaoa T daty
390 Prior to regulatory adjustments / I o -
: 7 - ATUAUAINTT) YRR (ANT)
40|  Regulatory adjustments :
+1| Additional Tier 1 capital S A ATE G
42 Prior to regulatory adjustments - N - Rudrsesdnassnd il
43 Regulatory adjustments // - A7ls (11AVY) ATANAUAINANNTG
44 B clelibe,
47 C42 \ _MI -CE (nstll Conso)
4 —Hyblrid T4 C40: (§19N15UN)
§-TrEun - UGN U (V)
4 - Ml —=T1 (ﬂ?fﬁ Consa) - F‘i”lﬂ']”luﬁﬂﬂﬁ;ﬂ%
4l C43: (5189N151HN) - AunFnenn S uldsacininm
- senasiiinasnann T1 fauas 50 \ - wandls (1em ) Mfeannag FYo
- @ouiiinaanatn T2 ViAundd T2 \
- $IUNIWNEY

\




Y =l ar & :
”ﬂﬂﬂﬁkﬂﬁl?nﬂhﬂﬂnﬂﬂﬂu ¥ Reporting date

Panel B: Current capital

DS_CAP
Capital Fund Item

Col. C Col. D
Reporting date ‘;/'r
RL Armourit C46: \
S7[Total capital - BUATERINANTETIATRY AT
i TDtE_ll Common Equity T'er 1 capital - ﬁuﬁw*aﬁw%%uﬁwﬁ%%uﬂﬁ[Sﬁj
390 Prior to regulatory adjustments e e R (RE)
‘9 __Regulatory adjustments - WuyTHANE A anEuiluns
41| Additional Tier 1 capital o - 5
- . 7 mumuﬂu [ﬂ;‘ﬂﬁ) SITNTIE T LAY
42 Prior to regulatory adjustments
- mmmmuﬁFS
43l  Regulatory adjustments . y
: F = ﬂTﬂﬁﬂTﬁﬂHmzﬂﬂﬂﬂﬂu
44| Tier 1 capital e
: : - ATTAITIABEHANE TSI
45| Tier 2 capital _ S B
; . [ - Hybrid T1 ATuUVlaaann ULl T
46 Prior to regulatory adjustments >

47

g

Regulatory adjustments

\

4

o

Tier 3 capital

\

apital rules

IE{WA impact of applying future definition c:nf

\
l\,_».

g[ﬁ‘]‘]“ﬂuﬁ ‘0 (UszinalaeTadi

- MI -T2 (A7ed Conso)

-T2 %uj

C47: (s19n151n)

& T'"I'EIﬂ"IT‘Hi"I“EI“EIi’IQ"Iﬂ T2 Tﬂﬂﬂw 50

= T"I'EIﬂ"IT‘Hi"I“EIu °"]

/

10
“fayn T2 azlinssfu Output i Report siwn.

L
e T"IEIﬂ"IT‘LﬂﬂLQuﬂ“EIQﬂUﬂ AL




Panel C: Capital distribution data

Capital distribution data (for the six month period® ending on the reporting date)
DS_PNL

s ﬁ Prnfit and Loss Item
sslncome -
*q Profit after tax YV tmmttmtin:
.| Profit after tax prior to the deduction of relevant < L Rl Sy TR
(ie.expensed) distributions below S
s7Distributions 'ci S
- Al (e anE
55 Common share dividends e e e
59 Other coupon/dividend payments on Tier 1 instruments _yrndiasuannduens
60 Common stock share buybacks granaina idansznuei1u
61 Other Tier 1 buyback or repayment (gross) AT TEATAINaT
62f Discretionary staff compensation/bonuses Q‘ﬁﬂﬁﬂ'ﬂ /
t3Capital raised (gross)
64 CET1
65| Other Tier 1
68| Tier 2

i -l:'é =]
Rlidayasuesat (1 na - 31 5.0 63) »



Panel C: Capital distribution data

Capital distribution data (for the six month period® ending on the reporting date)

C58: \

- AU U U ARG e

Col. C
Row Amount

sslncome
Profit after tax

Profit after tax prior to the deduction of relevant
(ie.expensed) distributions below

7 Distributions

Wuainy

L3 |

5

o I=HI 1 o) = 1 1
- U At uae 11ﬂfﬁﬂ"l'i"ﬂ"lﬂ

s

Lo3 |

C59:

- & oa o ;
\\ R L R TR T AN e A RBA R A R LR R

Vo~

°3 Common share dividends prratriiu it uneau T Bu )
59 Other coupon/dividend payments on Tier 1 instruments _era U ane el
1 L g 1 o
60| Common stock share buybacks ATldiantRanitY LazATRIEaInnT L
61 Other Tier 1 buyback or repayment (gross) - gqununanailutuas Tdldanrdane
62 Discretionary staff compensation/bonuses ’ tupaiuriu
CB0:
/;:EE \\/7 2 e o= o Hoa g o
- - e : . / - ATUTUSUNATE BT BRI LTUAT iy
- runuduiaedusasauwnuitladldes uluduen Tealitanisdae S
s Ruine ARG e s
1792 FueananansaawzacuiiTIiSuneanu T1 anad e
L Y.

\qﬁﬂ*ﬁw:ﬁum-ﬁﬁw T1 B ] /

12




Panel C: Capital distribution data

Capital distribution data (for the six month period® ending on the reporting date)

Row Arount

sdlncome
Profit after tax

Profit after tax prior to the deduction of relevant
(ie.expensed) distributions below

IDistributions

55 Common share dividends

590 Other coupon/dividend payments on Tier 1 instruments
69| Common stock share buybacks

61 Other Tier 1 buyback or repayment (gross)

62f Discretionary staff compensation/bonuses

¢siCapital raised (gross)

L2 ]
12 |

57

=

&5

C64 — CG6: \
G TN [t ot Ta Aty

aaniuaniing/ 71472

L4

~ - faaufieanutog & Feuil
64l CET1
Other Tier 1 k. v

66| Tier 2

L=z ]
1 |

13



Panel D: Overall capital requirements & actual capital ratios

D1a) Credit risk (including CCR & non-trading credit risk)

-
/DS_CRS. DS CRI V' Col. C Col. DCol. E Col. FCol. G
Row 77 f14 88 : s1€971 RWA miandsziananwil lu Column D uas E A9 RWA
* RWA - CCR Exposures (laisnal CVA charges %#a Exposures to CCPs) "‘“,‘;‘},T,'t',‘,?!}?,;'f'._ﬁ“* Basel 2.5 rules
* RWA - g*m:;%u@] nlaild cor Exposures (i"lEIﬂ’Ii‘l‘lH‘lJF!ﬂme1J‘aﬂﬂ‘l.ll'i!ﬂ'g1l ) SN NN | N —
Basell [rtandardissd IRE standardisad IRE
_//' approach | approaches | approach | approachss
Row *TTCurpnrate (not including receivables); of which: i
e Counterparty creditrisk exposures (not including CVAcharges or charges for
exposuresto CCPs)
79| Other exposures
80[Sovereign; of which:
81 Counterparty creditrisk exposures (not including CYAcharges or charges for
exposuresto CCPs)
82| Other exposures
23Bank; of which:
84 Counterparty creditrisk exposures (not including CYAcharges or charges for
exposuresto CCPs)
85| Other exposures
+r 86Retail; of which:
am Counterparty creditrisk exposures (not including CYAcharges or charges for
exposuresto CCPs)
28| Other exposures i y
& bl ; o B, W
‘ * nsal &N, 1598 IRB : anwi! Corporate LAz Retail 1mm’aqs~qm§nﬁ1sﬂs~ueﬁamﬂ

14




Panel D: Overall capital requirements & actual capital ratios

D1a) Credit risk (including CCR & non-trading credit risk) Col.C Col.D Col.E ColF Col.G
* meeording to rulas at mpnrﬂn; awa:a... Basel 2.5 rulas
[ Row ] s WL o T
89 Equity @ - =
== o0|Purchasedreceivables e e R T =
91/Securitisations anwii ifuiaan ﬁ )
92Related entities e
93Funds/collective investment schemes 2 Toiane i
94/0ther assets e
95Partialuse (if not assignedto a portfolio) (. Ingdelairnainl)
96 Trading book counterparty creditrisk exposures (ifnot included %
above)
97CVAcapital charge (risk-weighted asset equivalent); of which:
o8| Advanced CVArisk capital charge N ™~
99| Standardised C\/Arisk capital charge p =
100Exposuresto CCPs; of which: [
101]| Trade-related exposures \
102 Cap_ital charge for default fund exposures (risk-weightedasset \ /
equivalent) _ —_
11}3Credit risk-weighted assets whichthe bank is unableto assignto \f
one ofthe above categories L
104[Total 0 of| (dn. Inadalsirhaala)
105[Total risk-weighted assets for credit risk 0 L
fo- -

18



Panel D: Overall capital requirements & actual capital ratios

D1b) Market risk

EN. 8137150 [HIAARIINUY USIEITUNISATISITUNBINUINASRISLAMALAZIAIUARIALSzNBUNTSNSANURYA

106

107
108

108
110
1M
112

113!

114
115

Row 111: n§an SR
(IR + Equity) lA91n Row
112+113 uaz

b) Market risk _ : : -
Row 110: &¥. nsan GMR (IR+Equity) WAz
g : =it B | [ = A =y s .
ﬁuﬂaﬂ_ﬂulugm:mnﬂqnu option Laisanda SR Capital charge
' Rules as at
reporting date Basel 2
Standardised measurement method, general interest rate and equity position risk
Standardized measurement methed, specific interest rate and equity position nsk. of which:
Specfic interest rate risk
Specific equity pesition nisk \
Standardised measurement method, forsign exchange and commodities nsk \\

Internal model method. without the specific nsk surcharge. actual capital charge

Current 10-day 99% value-al-nisk {without applying the multiplier)
10-day 99% stressed value-at-risk {without applying the multiplier)

2 |Internal model method, specific sk surcharge (2011 only) mmm%muw‘ ﬁﬂ

Incremental risk capital charge

Correlation trading portfolio “E‘Q;MMM

Row 112: n§an SR (IR)
Lisaussnssal

- Correlation trading port
§Mlz Securitisation

- n-th-to-default cre dit deri

Comprehensive risk model. before application of the floor

Standardised measurement method (100%) for exposures subject to the CRM

let long exposures

et short exposures

Standardised measurement method for exposures not subject to the CRM

let long exposures

Met short exposures

| |Standardized measurement method for other secuntisation exposures and n-th-to-default credit dernvatives

MNet long exposures

Met short exposures

Other Pillar 1 requirements for market nisk

Market risk capital charge which the bank is unable to assign to one of the above categones

' |Total capital charge for market risk

16
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Panel D: Overall capital requirements & actual capital ratios

Column Basel 2.5

106 b) Market risk
107 rules:
108 Capital charge

3
Nekaans: Basel 2.5 rules o ﬂﬁﬁﬂﬂ Hﬂu
I Feporag ints maunaenidagin
110 |Standardised measurement mathed. general interest rate and equity position risk

111 |Standardised measurement method. specific interest rate and equity position risk. of which |
112 | Specific interest rate nsk c) ;ﬁgqqqﬂ
113 | Specific equity position rigk

114, |Standardised measurement methed_ foreign exchange and commeoditias risk

115 |Internal model method. without the specific nsk surcharge. actual capital charge
116 Current 10-day 9%% value-at-isk (without applying the multiplier)

117 | 10-day 99% stressed value-at-nisk {without applying the multiplier)

118 |Intemal model method, specific nsk surcharge (2011 only)

119 |Incremental sk capital charge

120, |Correlation trading portfolic

{LW3Ia 1 column

Uszinlnadalsi
-
Tdtnaui Basel

121 Comprehensive risk model, before application of the floor 2 i
122 | Standardised measurement method (100%] for exposures subject to the CRIM L dit o
123 Met long exposures
124 Net short exposures
125| | Standardised measurement method for exposures not subject to the CRM
126 Het long exposures
127 Ilet short exposures
128] |Standardised measurement methed for other secuntisation exposures and n-th-to-default credit dervatives
1298 | Met long exposures =
[ Net short exposures :
Other Pillar 1 requirements for market risk
132| |Market nsk capital charge which the bank is unable to assign to one of the above categones z
133 |Total capital charge for market risk : -
= 0

18



Panel D: Overall capital requirements & actual capital ratios

D1c) Other Pillar1 capital requirements

Col.C

Row RWA

136/Settlement risk

137|0ther Pillar 1 requirements /

Row 136: ldaaa
65N455H Fail trade LAz
Non DvP m1ails=nam

\_sUn.  AuA.93/2551

\

[Row 137: lddaya
“U!!

19



Panel D: Overall capital requirements & actual capital ratios

D2a) Operational risk

DS OPR

Col.C
Row RWA

141|Basic indicator approach /KKKK
142|Standardised approach / 0
143Alternative standardised approach \ 0
144/Advanced measurement approach \ 0

N
145Total risk-weighted assets for operational risk

P 4

- daga RWA mansmsAauiunsn i
AmnlAifnasildagludaqis
- dausuasnlailalalul« o

20



Panel D: Overall capital requirements & actual capital ratios

D2b) Data on transitional floors

Tusrgauan = sn. nlaas IRB Tne...

148

Additional risk-weighted assets to adjust forthe transitional floor

[%]

151

Level ofthe floor accordingto the nationalimplementation

aaA1 RWA fitviazivlums
AYFAAUNAIN UM Capital
floor

- lunsain sn. Lsifn Capital
floor 1HF1991 1A2Y “0”

~

4

/' ansrdauai (Adjustment

factor) ﬂ'ﬁiﬂ'l Capital floor
lAun 95%, 90%, wia 30%

152

Actual CET1 capital ratio (after application ofthe transitional floor)

153

Actual Tier 1 capitalratio (after application ofthe transitional floor)

154

Actualtotal capital ratio (after application ofthe transitional floor)

Fow 152-154:

- ansdi Inaan uAa
RWWA ﬁﬂﬁlﬁﬂﬂ Capital floor
uaa

B

4

21



Panel D: Overall capital requirements & actual capital ratios

D3) Risk-weighted assets and capital ratios (Basel |l banks: before application of the Basel |

floors)

Col. C Col. D
%_
~~ RWA ™
les as at leslzs 4

reporting ial
date {p:artla

Row
159lmpact of Basel lll definition of capital /

160[Totalrisk-weightedassets (Basel ll/lll banks: before application ofthe
ransitional floors)

[*]
Rules as at B?uslim
164|Capitalratios (actual capital, rules as of the relevant date) rE[:E:éng (partial
pplication)

165 CET1 (Basel Il/lll banks: before application ofthe transitional floor) |
166/ Tier 1 (Basel ll/lll banks: before application ofthe transitional floor) '\
167| Total (Basel lV/lll banks: before application ofthe transitional floor)

siradlddaga (dugnsndusaili
TaganTuain




