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e
Significant increases in minimum required levels of capital and liquidity
Immmm Tier 1 Common* ~ Tier 1 Capital’ Total Capital" Leverage  Liquidity Ratio
New Coverage
Basel - % - B -1”’* and Net Stable
1 | B 4 FndigRaiis
@ ©C
1 { % ! 10% f {
Bl FI'&. F F 3] NA NA
* Includes conservation buffer but does not include a 0%-2.5% countercyclical buffer.

Source: Emmanuelle Henniaux:. Basel Ill recent developments.base3 a
risk management perspective 2011«pwcc may 2011« p1Y
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High quahty liquid assets

LCR = — = 100%
Total net liquidity outflows

over 30-day time period
Net Stable Funding ) ,ai .l Jieadll 2 Lo ity B yadg L0 -
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Available stable funding

NSFR = = 100%
Required stable funding

I Ll e
oyl bl e Jugetll 2 sLeie ¥l (gee s il ol
Jyio il S lal3¥ et /)
lleny Jso¥ Ollesbolainl alalm¥l Llles! fbais ioleal
sl opiieadl 120 dgag cpa bindl el oles il oia coiasdl
s 44l g
Ll eaa Il clal VI /Y
B llenl FaleuYl Llles] = Gugalll Baia Ll elelyal
S ler] Rdaii ilene] e el ola pbsiy sl
Bl s aluiioly

- 146 -



0l gal| idads Jase /Y

g yuns + CSlpually Wlsall b ol 2 Lo = 0l 5all udasd Joae
251 sall

Olaliway ogyall Wilgd Ldads e 3uall Ll oda mogly
Tl Sl Ol ecaill oiaa cusld Lelny Jiiall myy 2 Lo alaiol,
Ayl

daladl QU uly A S 91 Alyslo (g3l /8

Jolal Jle Gty SV Alighs g1l =

Ja¥ Al (mgyall ddadt LilSsal gae Ll ola misgig
L Jalall JU ol alazialy

M5 Gag LI dadl ) decd

Leverage iiul assl,l say wus shas lll g5l caliai w3y v/
Gy SBURL 231 s B8l golay J3ls Jse ¥l Jiy ¢ Ratio
e JB Y O g il o2y ¢ J 5V dmg ] Gn JUI oy S LY
RVAY

Tier 1 capital

Leverage Ratio = > 3%
Total exposure
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