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Regulatory Capital Report
Run of December, 2009 (18/10/2010)

Default and MtM Capital by LGD (Total Reg Cap)

Default and MtM Capital by PD (Total Reg Cap)

*Aphaz1.4

180 el
160 omse 160 ou
D =Defauit a0 = Default*
= g
5120 g
5100 g o
£ a0 80
Ew 60
4
S 40 40
20 20
0l
o o' i @D o 2 el o (ot ob ®
e " 38 6 W @ o 2 o
LGD Level o 07 07T g8 of PDLevel
Total Regulatory Capital
Exposure PD e pp Imeied. Maturity LGD tmelied EL Capital
Total  Average Alpha 1.4 Target Aipha  Average  Implied Alpha 1.4 Target Alpha Alpha 1.2 Alpha 1.4 Target Alpha Default Cap %
Basedon Eff EPE 414610  183.08  058% 0.80% 0.64% 229 248 7% 0% 9.66 17435 20340 16200 76.18%
Based onEPE 217646  66.99 0.50% 0.70% 0.55% 256 289 39% 31% 440 91.90 107.21 85.39 T2.57%
Total Regulatory Capital
Correlation -1.00 078 -0.50 025 035 0.50 0.75 100
Alpha 0.89 0.92 0.97 1.01 112 116 122 129

Capital 128.83 133.65 141.27 14747
Cient Confidential

162.00 169.09 177.47 187.35
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