CALCULATION OF RISK-WEIGHTED ASSETS

Amount of balance specific brovision Risk-weighted
Risk Rate (%) assets and off- = 5 asset

balance liabilities

0 4,100,465 23 -
20 443,100 772 88,466
35 128,071 605 44,613
50 1,030,920 8,111 511,404
75 66,937 793 49,608
100 3,674,278 91,961 2,554,931
120 - - -
150 10,501 8,255 3,369
160 - - -
180 - - -
200 143,018 1,154 283,729
210 - - -
230 1,454 670 1,803
240 - - -
260 - - -
290 15,224 3,816 33,083
The total amount of final balance assets and off-balance liabilities . 9,614,283 116,160 3,571,132
K. Market risk-weighted assets (absolute expression of aggregate open currency
position determined on the basis of "Rules for determining limits of open 26,713

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)
3,810,811

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



