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Jan Jan Jan Jan Jan Jan Jan
2011 2012 2013 2014 2015 2016 2017
Risk + Market risk, (re-)securitization Introduction
COVErage | | Counterparty risk, F risk weights Introduction
. Core Tier 1 ratio 350% 400% 450% 450% 450% 450% 450%  4,50%
. Tier 1 ratio 450% 550% 600% 600% 600% 600% 600% 6,00%
E Capital . Total capital ratio 800% 800% 800% B800% B800% B00% B800% B800% <
8 base « Phase-in of requlatory deductions 20% 40% 60% 8% 100% 100% 100% 10 5%
. Phase-out of public-sector capital 100% 100% 100%  100%  100% 0% 0% 0% | ooy
« Phase-out of silent participations a0% 80% T0% 60% 50% 40% 30% 0% captal
Pro- .« Capital conservation buifer 0,63% 125% 188%  250% 2. 50%
cyclicality | | countercyclical buffer Phased in at discretion of national regulator
| . LCR Observation Introduction
| Liquidity . Monitoring tools Introduction
« NSFR Ohsenvation Introduction
Leverage « Leverage ratio Monitoring Parallel running Market disclosure Introduction
Sources: See also Basel Committee on Banking Supervision, December 2010, BCG Analysis. |:| Rollout |:| Fully effeciive
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Overall CAMEL Capital Adequacy Quantitatitive (80%) e
Score
Score I o Benchmarks
(30%) Qualitative (20%) (0-3)
Asset Quality Score Quantitatitive (60%) Benfg_r;)arks
(30%)
TN o Benchmarks
Qualitative (40%) (0-3)
Management Score Quantitatitive (50%) Benfg_r;)arks
(20%) o
s o Benchmarks
Qualitative (50%) (0-3)
Earnings Score Quantitatitive (83%) Ben;:é;_r;)arks
(10%) Qualitative (17%) Benchmarks
(0-3)
Liquidity Score Quantitatitive (70%) Be”?é‘_r;‘)arks
(10%) Qualitative (30%) BenE:S_r;)arks
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