CALCULATION OF RISK-WEIGHTED ASSETS

Amount of . .
e L. Risk-weighted
Risk Rate (%) balance assets Specific provision B
and off-balance
liabilities
0 5,452,933 - -
20 1,070,543 2,604 209,278
35 99,274 717 34,746
50 479,768 7,520 226,782
75 45,301 580 33,976
100 2,407,830 72,147 2,043,645
120 170,519 2,018 204,623
150 15,089 22 22,633
160 - - -
180 - - -
200 109,745 1,142 219,489
210 - - -
230 1,240 210 2,851
240 - - -
260 12,643 4,204 32,871
290 474 149 1,375
The total amount of final balance assets and off-balance liabilities . 9,865,358 91,313 3,032,269
K. Market risk-weighted assets (absolute expression of aggregate open currency
position determined on the basis of "Rules for determining limits of open 18,267
currency position in banks")
L. Operational risk-weighted assets of systemically important banks (calculated 212 966
using the base indicator approach) ’
M. Assets weighted by operational risks of other banks, excluding systemically -
important banks (calculated using the base indicator approach)
3,263,502

N. Risk-weighted final assets (including market and operational risks)



