CALCULATION OF RISK-WEIGHTED ASSETS

Amount of balance specific provision Risk-weighted
Risk Rate (%) assets and off- asset
balance liabilities
0 4,651,038 0 -
20 586,308 422 117,177
35 284,652 583 99,424
50 563,715 6,872 278,422
75 48,572 684 35,916
100 3,832,076 117,632 2,403,678
120 - - -
150 5,304 - 7,956
160 - - -
180 - - -
200 199,632 13,454 372,356
210 - - -
230 1,490 486 2,309
240 - - -
260 - - -
290 13,945 3,924 29,063
The total amount of final balance assets and off-balance liabilities . 10,186,763 144,057 3,346,313
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)
3,636,420

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



