CALCULATION OF RISK-WEIGHTED ASSETS

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

balance liabilities

0 4,792,000 - -
20 532,462 167 106,459
35 168,480 476 58,801
50 737,799 7,156 365,321
75 68,603 739 50,899

100 3,763,004 113,950 2,492,340
120 - - -
150 7,168 - 10,751
160 - - -
180 - - -
200 204,983 13,262 383,442
210 - - -
230 1,010 591 962
240 - - -
260 - - -
290 16,318 4,185 35,185
The total amount of final balance assets and off-balance liabilities . 10,291,858 140,527 3,504,172

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)
3,794,280

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



