CALCULATION OF RISK-WEIGHTED ASSETS

Amount of . .
e L. Risk-weighted
Risk Rate (%) balance assets Specific provision B
and off-balance
liabilities
0 4,572,535 - -
20 353,162 679 70,497
35 107,117 675 37,255
50 1,086,359 5,516 539,938
75 33,708 685 24,767
100 3,608,161 81,875 2,516,293
120 - - -
150 19,226 - 28,839
160 - - -
180 - - -
200 271,939 3,308 537,262
210 - - -
230 2,779 888 4,349
240 - - -
260 - - -
290 16,546 4,141 35,974
The total amount of final balance assets and off-balance liabilities . 10,071,939 97,767 3,795,336
K. Market risk-weighted assets (absolute expression of aggregate open currency
position determined on the basis of "Rules for determining limits of open 13,867
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)
4,022,170

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



