CALCULATION OF RISK-WEIGHTED ASSETS

Amount of balance specific provision Risk-weighted
Risk Rate (%) assets and off- asset
balance liabilities
0 4,590,497 0 -
20 708,961 1,452 141,502
35 151,209 574 52,722
50 461,127 5,056 228,035
75 84,563 767 62,847
100 3,984,843 99,414 2,702,743
120 - - -
150 9,595 - 14,392
160 - - -
180 - - -
200 207,799 13,169 389,261
210 - - -
230 1,307 620 1,580
240 - - -
260 - - -
290 16,015 4,460 33,509
The total amount of final balance assets and off-balance liabilities . 10,215,947 125,512 3,626,603
K. Market risk-weighted assets (absolute expression of aggregate open currency
position determined on the basis of "Rules for determining limits of open -
currency position in banks")
L. Operational risk-weighted assets of systemically important banks (calculated 290.108
using the base indicator approach) ’
M. Assets weighted by operational risks of other banks, excluding systemically -
important banks (calculated using the base indicator approach)
3,916,711

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



