Pillar 1 Credit Risk Data SE
Credit institutions: Own funds requirement  |Own funds requirements credit risk % of Total Own Funds requirements
SA 70,9%
% number ** FIRB 17,2%
Credit institutions: distribution by AIRB 0%
S EEE Own-funds requireme.nts- % of Own Funds EIAI\?B 222?2
requirements on credit risk '
AIRB 0%
Central Government
& Central banks 0,1%
Institutions 10,2%
Corporate 58,5%
Credit institutions: distribution by asset Exposure % of risk weighted assets Retgll 15,5%
class * Equity 0%
Securitisation positions 0,3%
Other non credit-obligation
assets 0,7%
Other items 14,8%
Financial collateral
Credit institutions: distribution by % number ** simple method 2,0%
Credit Risk Mitigation approach Financial collateral
comprehensive method 1,0%
Investment firms: Own funds requirement Own funds requirements credit risk % of Total Own Funds requirements
Investment firms: distribution by Own funds requirements % of Own Funds |SA 26,0%
approach requirements on credit risk IRB 0%

Period: 4th quarter 2007

*) For the mapping of the asset classess, we refer to the definition list
**) If an institution uses more than one approach, it will be counted accordingly




Index:

N/A: not available
C: confidential
N/M: non material

For an overview regarding statistical data on
credit risk in the EU Member States see the
corresponding table on the CEBS website.

CEBS website

Corresponding table




