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die Bl bwgte  Nie poymdl Gy uistadl Dol sotme LByl sl dod Jloz] bl &8 kel dayd

% (LGD) y=l (EAD) y=il Oleawgo (PD) y=il (ECL) d=dg:all oyl Slodsd cuws> G L_.,L&Lx.ll
Ol Ogudelb k",?)l:;‘.ll Cuail (2009/47) <Ll

STAGE 1

0.000 TO 53.493% 316,579,692 0.536 TO 100.000% 8,464,151 616,897,912 Normal

54.285% 9,619,205 2 %0.465 3,148 43,534,110 Normal

54.293% 95,851 2- %0.610 64 27,534,608 Normal

2+ 709,113 Normal

49.486 TO 56.035% 5,538,605 3 1.060 TO 1.374% 36,874 41,777,368 Normal

3- 5,229,569 Normal

3+ 20,752,310 Normal

47.863 TO 52.689% 4,509,213 4- 0.743 TO 1.029% 40,636 4,597,946 Normal

56.219% 361,590 4+ %1.680 2,701 7,544,264 Normal

5 3,649 Normal

52.689 TO 56.346% 1,083,870 5- 0.855TO 1.071% 5,252 1,253,507 Normal

48.298 TO 56.061% 6,073,601 6 1.215TO 1.669% 54,089 6,188,318 Normal

55.079 TO 56.906% 1,329,929 6- 2.235T0 2.279% 17,176 1,329,929 Normal

53.493 TO 55.376% 68,789,416 6+ 0.904 TO 15.246% 689 426,509,330 Normal

61.155% 1,881,749 7+ %2.370 1,974,701 Normal
9.745% 1,418,000 %0.031 15 1,418,000 Normal 2+
0.000 TO 50.563% 3,590,395 0.054TO 0.101% 473 3,590,395 Normal 2
0.001 TO 54.008% 7,877,576 0.083 TO 0.274% 2,962 7,877,576 Normal 2-
0.000 TO 55.613% 186,373,529 0.033 TO 1.159% 225,582 186,373,529 Normal 3+
0.001 TO 54.262% 60,996,304 0.044 TO 1.278% 52,802 61,038,284 Normal 3
0.000 TO 55.758% 141,755,037 0.094 TO 1.620% 141,935 141,755,037 Normal 3-
0.000 TO 54.534% 98,081,330 0.105TO 1.164% 227,689 97,899,484 Normal 4+
0.000 TO 56.402% 128,682,790 0.129 TO 1.906% 313,040 128,406,124 Normal 4
0.000 TO 55.049% 115,533,786 0.317 TO 2.445% 552,248 115,533,786 Normal 4-
0.000 TO 55.547% 224,821,589 0.267 TO 4.004% 2,052,279 224,821,589 Normal 5+
0.000 TO 56.390% 184,242,888 0.362 TO 5.785% 1,086,256 184,221,091 Normal 5
0.000 TO 54.822% 271,848,861 0.530 TO 7.423% 1,793,551 265,901,326 Normal 5-
0.000 TO 54.771% 84,374,613 0.729 TO 11.645% 1,762,821 84,374,613 Normal 6+
0.000 TO 55.063% 99,855,557 1.251TO 17.322% 866,549 99,855,557 Normal 6
3.907 TO 52.443% 485,690 5.516 TO 11.793% 19,377 485,690 Normal 6-
0.069 TO 55.500% 480,494 8.405 TO 29.843% 14,561 480,494 Normal 7+
1.954TO 47.923% 15,218,890 2.909 TO 27.089% 1,156,604 15,218,890 Normal 7

0.000% 10 %11.948 10 Watch
0.000% 2,413 %2.328 2,413 Watch 5

2020 Sgiull 5,801

162




a3yl Oloysdl maygs

sie Bl bwgie e o=l @89 el ddlais] Sgtue Sl ded Jlezl el & Gt doys

% (LGD) ji=zdl  (EAD) yisall Ol (PD) jisl RN ool Oladsl s s Il
33 Osdall 2yl it (ECL) dsdgiall (2009/47) O]
STAGE 2
0.000 TO 53.493% 9,777,653 0.536 TO 100.000% 1,058,471 9,783,827 Normal
8.602 TO 54.289% 268,025 0.657 TO 1.617% 926 268,025 Normal 4
10.319 TO 23.508% 309,949 1.106 TO 1.726% 1,056 309,949 Normal 4-
0.000 TO 54.142% 1,475,882 1.177 TO 3.896% 7414 1,475,882 Normal 5+
0.000 TO 52.888% 2,177,823 1.457 TO 5.068% 25,590 2,180,935 Normal 5
6.262 TO 53.787% 7,008,589 0.632 TO 6.928% 80,973 6,999,410 Normal 5-
0.000 TO 55.063% 20,770,263 2,692 TO 10.553% 577,748 20,770,263 Normal 6+
10.000 TO 53.422% 5,304,734 4,151 TO 16.140% 296,522 5,304,734 Normal 6
11.083 TO 53.415% 116,829 7.583 TO 9.902% 491 116,829 Normal 6-
7.557 TO 53.307% 8,503 21.137TO 21.859% 244 8,503 Normal 7
42.174TO 57.738% 16,506 17.734 TO 28.868% 1,724 16,506 Normal 7-
0.000 TO 53.493% 1,568,625 0.536 TO 89.738% 248,569 1,568,631 Watch
40.520 TO 54.723% 257,457 0.635TO 0.637% 1,130 257,457 Watch 4
38.478% 1,003,741 %1.418 9,552 1,003,741 Watch 4-
12.582 TO 29.795% 2,315,059 0.290 TO 1.993% 19,263 2,315,059 Watch 5+
10.190 TO 54.824% 7,065,025 1.688 TO 4.994% 149,671 7,065,025 Watch 5
6.667 TO 29.608% 6,822,502 1.990 TO 5.168% 506,567 6,959,273 Watch 5-
6.898 TO 54.267% 69,728,484 3.780 TO 14.965% 4,564,998 69,284,356 Watch 6
16.854 TO 55.257% 2,430,672 10.165 TO 32.145% 606,172 2,430,672 Watch 7+
23.019TO 52.338% 13,729,422 15.770 TO 32.670% 2,288,951 13,729,422 Watch 7
10.000 TO 11.585% 5,830,941 29.114TO 38.505% 514,598 5,830,941 Watch 7-
STAGE 3
0.000 TO 100.000% 3,662,733 %100.000 811,562 3,695,207 Normal
10.000 TO 99.990% 22,485,106 10 %100.000 13,159,112 16,266,609 Normal
0.000 TO 99.990% 2,765,902 %100.000 784,457 2,767,805 Normal 10
0.000 TO 40.800% 254,166 %100.000 68,686 259,989 Watch
8.824 TO 99.990% 302,103 %100.000 172,170 301,422 Watch 10
0.000 TO 59.670% 1,974,807 %100.000 705,938 1,977,480 Sub_Standard
6.416 TO 99.990% 986,545 %7100.000 151,673 1,014,476 Sub_Standard 10
0.000 TO 100.000% 3,046,434 %100.000 1,611,695 3,125,044 Doubtful
0.000 TO 99.990% 28,490,497 %100.000 11,997,135 29,437,510 Doubtful 10
0.000 TO 100.000% 14,298,398 %100.000 10,001,413 17,122,240 Loss
0.000 TO 99.990% 109,576,363 %100.000 65,866,259 129,983,423 Loss 10
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