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FEHEN) T 7 —F
External Credit AAA to AA- A+to A- BBB+ to BBB- Below BB-
Assessment A-1/P1 A-2P-2 A-3/P-3 BB+to BB-  and below A-3/P-3 or unrated
0Old Risk weighting
All securitizations 20% 50% 100% 350% Deduction
New Risk weighting
Securitization 20% 50% 100% 350% Deduction
Re-secuntization 40% 100% 225% 650% Deduction

Source: BIS (Basel Committee on Banking Supervision, “Revisions to the Basel || Market Risk Framework”, July 2008)

AR ST 7 m—F(1H)

Risk weights for senior positions

Risk weights for tranches backed by

External Rating and eligible senior IAA exposures Base risk weights non-granular pools
AAA 7% 12% 20%
AA 8% 15% 25%
As 10% 18% 35%
A 12% 20% 35%
A- 20% 35% 35%
BBB+ 35% 50% 50%
BBB 60% 75% 75%
BBB- 100% 100% 100%
BB+ 250% 250% 250%
BB 425% 425% 425%
BB- 650% 650% 650%
Below BB- Deduction Deduction Deduction
Source: BIS (Basel Committee on Banking Supervision, “Intemational Convergence of Capital Measurement and Capital Standards”, June 2006)

PRI I ST 7 — ()

Securitization Exposures Re-securitization Exposures

Long-term Rating Senior, Granular Non-senior, Granular Non-granular Senior Non-senior
AANA-1/P-1 7 12 20 20 30
AA 8 15 25 25 40
A+ 10 18 35 35 50
AA-2IP-2 12 20 35 40 65
A- 20 3B 35 60 100
BBB+ 35 50 50 100 150
BBB/A-3/P-3 60 I8 75 150 225
BBB- 100 100 100 200 350
BB+ 250 250 250 300 500
BB 425 425 425 500 650
BB- 650 650 650 750 850
Below BB-/A-3/P-3 Deduction

Source: BIS Documents (Basel Committee on Banking Supervision, “Enhancements to the Basel Il framework”, July 2009)
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