CALCULATION OF RISK-WEIGHTED ASSETS

Amount of balance specific provision Risk-weighted
Risk Rate (%) assets and off- asset
balance liabilities
0 4,255,891 - -
20 408,367 731 81,527
35 119,312 678 41,522
50 948,259 7,954 469,672
75 24,115 756 17,519
100 3,844,904 87,112 2,731,630
120 - - -
150 10,028 - 15,042
160 - - -
180 - - -
200 140,515 1,186 278,657
210 - - -
230 1,824 697 2,592
240 - - -
260 - - -
290 15,519 3,896 33,705
The total amount of final balance assets and off-balance liabilities . 9,769,108 103,011 3,672,016
K. Market risk-weighted assets (absolute expression of aggregate open currency
position determined on the basis of "Rules for determining limits of open 14,360
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)
3,899,343

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



