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IRB

/

AAA/AL % 12% 20% 20% 30%
AA 8% 15% 25% 25% 40%
A+ 10% 18% 35% 35% 50%

A/A2 12% 20% 35% 40% 65%
A- 20% 35% 35% 60% 100%
BBB+ 35% 50% 50% 100% 150%
BBB/A3 60% 75% 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%
BB-
/A3

SF

20



AAA to AA-/A-1 20% 40%
A+ to A-/A-2 50% 100%
BBB+ to BBB-/A-3 100% 225%
BB+ to BB- 350% 650%

B- /A-3




ABCP

ABCP 100

ABCP
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20
100

20

100
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ABCP 90

ABCP
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20
90
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100
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Para.565(ii))

Value

Para.565(iii)

30

60

90

timely

LTV Loan-To-

Para.565(iv)
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Para.578

CCF

Para.452 459

asset quality test

73
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IRB

CCF

KIRB

-13-



Para.578

CCF

Para.452 459

asset quality test

50

CCF
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IRB

IRB

CCF

100

KIRB
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Firm-wide risk management

implicit support
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MIS
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implicit support

-18 -



2008 11

ICAAP
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