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CRD Credit Risk Database= 
CRD 3

RDB 4 R&I PD
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2007 10 15 595,000,000  9,000,000
2008  1 15 595,000,000  9,000,000
2008  4 15 595,000,000  9,000,000
2008  7 15 595,000,000  9,000,000
2008 10 15 595,000,000  9,000,000
2009  1 15 595,000,000  9,000,000
2009  4 15 595,000,000  9,000,000
2009  7 15 595,000,000  9,000,000
2009 10 15 595,000,000  9,000,000
2010  1 15 595,000,000  9,000,000
2010  4 15 595,000,000  9,000,000
2010  7 15 595,000,000  9,000,000
2010 10 15 595,000,000  9,000,000
2011  1 17 595,000,000  9,000,000
2011  4 15 595,000,000  9,000,000
2011  7 15 595,000,000  9,000,000
2011 10 17 595,000,000  9,000,000
2012  1 16 595,000,000  9,000,000
2012  4 16 595,000,000  9,000,000
2012  7 17 595,000,000  9,000,000
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38

0.67
0.60
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1459.2

59.6
78.6
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47.1
48.4

16.8
18.5
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201.5

18.5
17.7
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7.1
7.2
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1.4
1.4

1 85 23.94 2,718 20.15
1 2 102 28.73 4,264 31.61
2 3 59 16.62 2,473 18.33
3 4 32 9.01 1,283 9.51
4 5 22 6.20 897 6.65
5 6 11  3.10 445 3.30
6 7 8 2.25 270 2.00
7 8 3 0.85 110  0.82
8 9 3 0.85 148 1.10
9 10 6 1.69 170 1.26
10 20 16 4.51 585 4.34
20 30 1 0.28 10 0.07
30 7 1.97 115  0.85

355 100.00 13,488 100.00
3.6
3.2
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CRD 3

0.1 25 7.04 688 5.10
0.1 0.2 47 13.24 1,404 10.41
0.2 0.3 61 17.18 2,295 17.02
0.3 0.4 46 12.96 1,540 11.42
0.4 0.5 40 11.27 1,711  12.69
0.5 0.6 36 10.14 1,720 12.75
0.6 0.7 22 6.20 1,185 8.79
0.7 0.8 18 5.07 885 6.56
0.8 0.9 15 4.23 567 4.20
0.9 1 12 3.38 499 3.70
1 1.1 10 2.82 365 2.71
1.1 1.2 5 1.41 143 1.06
1.2 1.3 5 1.41 126 0.93
1.3 1.4 3 0.85 90 0.67
1.4 1.5 0 0.00 0 0.00
1.5 1.6 2 0.56 60 0.44
1.6 1.7 0 0.00 0 0.00
1.7 1.8 1 0.28 30 0.22
1.8 1.9 3 0.85 90 0.67
1.9 2.0 1 0.28 30 0.22
2.0 3 0.85 60 0.44

355 100.00 13,488 100.00
0.50
0.51
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RDB

0.1 11  3.10 240 1.78
0.1 0.2 26 7.32 833 6.18
0.2 0.3 32 9.01 1,420 10.53
0.3 0.4 40 11.27 1,310 9.71
0.4 0.5 52 14.65 2,119  15.71
0.5 0.6 33 9.30 1,413 10.48
0.6 0.7 27 7.61 994 7.37
0.7 0.8 31 8.73 1,450 10.75
0.8 0.9 21 5.92 892 6.61
0.9 1 16 4.51 696 5.16
1 1.1 14 3.94 420 3.11
1.1 1.2 8 2.25 258 1.91
1.2 1.3 9 2.54 370 2.74
1.3 1.4 6 1.69 205 1.52
1.4 1.5 5 1.41 250 1.85
1.5 1.6 5 1.41 115  0.85
1.6 1.7 1 0.28 30 0.22
1.7 1.8 2 0.56 60 0.44
1.8 1.9 3 0.85 90 0.67
1.9 2.0 2 0.56 60 0.44
2.0 11  3.10 263 1.95

355 100.00 13,488 100.00
0.70
0.67


