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Please enter your code
SFBC ID Label Amount
col. 01
1 Total eligible capital
(art. 17 Capital Ordinance) o1
1.1 (Adjusted) Tier 1 capital
(arts. 18-23 Capital Ordinance) 02
1.1 Eligible Capital and Reserves 03
1.1.11 Paid up capital
(art. 18 let. a Capital Ordinance) 04
1.1.1.2 Other eligible capital components of Tier 1 capital for Private Banks or Securities Dealers 05
1.1.1.2.1 Capital accounts
(art. 21 par. 1 let. a Capital Ordinance and art. 22 par. 2 Stock Exchanges and Security Trading Ordinance) ............ccccccooeeveenne. 06
1.1.1.2.2 Assets of partners with unlimited liability
(art. 21 par. 1 let. b Capital Ordinance and art. 22 par. 2 and 3 Stock Exchanges and Security Trading Ordinance) ...................... 07
1.1.1.23 Bank guarantee or Cash amount blocked
(art. 22 par. 4 and 5 Stock Exchanges and Security Trading Ordinance, subject to approval of the supervisory authority) .............. 08
1113 Disclosed reserves
(art. 18 let. b Capital Ordinance) 09
1.1.1.4 (+) Profit or () Loss carried forward / Group Profit or Loss
(art. 18 let. ¢ Capital Ordinance, art. 23 par. 1 let. a Capital Ordinance) 10
1.1.2 Shareholder's Equity for Banks using recognised international accounting standards 1
1.1.3 (+) Interim profit or (-) loss for the current financial year
(art. 18 let. d Capital Ordinance, art. 23 par. 1 let. a Capital Ordinance) 12
1.1.4 (-) Material Interim losses for the current financial year
(art. 23 par. 1 let. a Capital Ordinance) 13
1.1.5 Capital investments of minority shareholders
(art. 22 Capital Ordinance) 14
1.1.5.1 Total Qualifying and Non-qualifying Minority interests 15
1.1.56.2 (=) Non-qualifying Minority interests 16
1.1.6 Adjustments for Banks using recognised international accounting standards
(art. 14 par. 2 Capital Ordinance) 17
1.1.7 Innovative Tier 1 capital instruments
(arts. 19-20 Capital Ordinance) 18
1.1.8 (-) Deductions from Tier 1 capital 19
1.1.82 () Treasury shares, other equity securities and innovative Tier 1 capital instruments issued by the bank not held in
the Trading Book
(art. 23 par. 2 let. b and ¢ no. 1 Capital Ordinance) 21
1.1.8.3 (-) Unfunded valuation adjustments or provisions required for the current financial year
(art. 23 par. 1 let. b Capital Ordinance) 22
1.1.8.4 (-) Intangible assets
(art. 23 par. 1 let. ¢ Capital Ordinance) 23
1.1.85 (-) Excess on limit for Innovative Tier 1 capital instruments
(art. 20 par. 1 Capital Ordinance) 24
1.1.8.6 (-) Deductions for securitisations
(art. 23 par. 2 let a Capital Ordinance) 25
1.1.9 (-) Other specific deductions from Tier 1 capital
(art. 4 par. 3 of the Banking Law, art. 29 par. 2 Stock Exchanges and Security Trading Ordinance.) 26
1.1.10 (-) Deductions equally from (Adjusted) Tier 1 capital and Tier 2 capital (part within Adjusted Tier 1 capital)
(art. 31 Capital Ordinance) 27
1.2 Tier 2 capital
(arts. 24-28 Capital Ordinance) 28
1.21 Upper Tier 2 capital
(arts. 24-26 Capital Ordinance) 29
1.2.11 Excess on limit for Innovative Tier 1 capital instruments transferred to Upper Tier 2 capital
(art. 24 par. 1 let. e Capital Ordinance) 30
1.2.1.2 Hybrid instruments
(art. 24 par. 1 let. a Capital Ordinance) 31
1.21.3 Undisclosed reserves included in valuation adjustments and provisions
(art. 24 par. 1 let. b and par. 2 Capital Ordinance) 32
1.21.4 Undisclosed reserves included in fixed assets
(art. 24 par. 1 let. ¢ and par. 2 Capital Ordinance) 33
1215 Revaluation reserves in Available-for-sale equity securities and Available-for-sale debt securities not held in the Trading Book
(art. 24 par. 1 let. d Capital Ordinance) 34
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1.2.1.8 (-) Deductions from Upper Tier 2 capital 37
1.2.1.8.2 (-) Subordinated interest rate instruments issued by the bank (Hybrid instruments) not held in the Trading Book
(art. 32 Capital Ordinance) ..... [ 39
122 Lower Tier 2 capital
(arts. 27-28 Capital Ordinance) 40
1.2.21 Subordinated loans
(art. 27 Capital Ordinance) 41
1222 Cantonal banks: Subordinated loans granted to the bank
(art. 28 par. 1 Capital Ordinance) e 42
1223 (-) Excess on limit for Subordinated loans (cumulative deduction of 20% annually)
(art. 27 par. 2 Capital Ordinance) 43
1224 Commitments of the members of institutions set up as co-operative companies
(art. 28 par. 2 Capital Ordinance) 44
1.2.2.5 (-) Deductions from Lower Tier 2 capital 45
12252 (-) Subordinated interest rate instruments issued by the bank (Subordinated loans) not held in the Trading Book
(art. 32 Capital Ordinance) 47
1.2.2.6 (-) Excess on limit for Lower Tier 2 capital
(art. 30 par. 2 Capital Ordinance) 48
1.2.3 (=) Other specific deductions from Tier 2 capital
(art. 4 par. 3 of the Banking Law, art. 29 par. 2 Stock Exchanges and Security Trading Ordinance) 49
124 (-) Deductions equally from (Adjusted) Tier 1 capital and Tier 2 capital (part within Tier 2 capital)
(art. 31 Capital Ordinance) 50
1.2.5 (-) Excess on limit for Tier 2 and Tier 3 capital (part within Tier 2 Capital)
(art. 30 par. 1 Capital Ordinance) 51
1.2.6 (-) Deductions equally from (adjusted) Tier 1 capital and Tier 2 capital
(art. 31 Capital Ordinance) 52
1.2.6.0.1 Of which:
(-) From Tier 1 capital 53
1.2.6.0.2 (=) From Tier 2 capital 54
1.2.6.1 (-) Investments in companies operating in the financial sector which are eligible for consolidation, and any secondary
claims on such interests
(art. 31 par. 1 let. a Capital Ordinance) 55
1.2.6.2 (=) Investments in companies operating in the financial sector which are not eligible for consolidation, and any secondary
claims on such interests
(art. 31 par. 1 let. a and b Capital Ordinance) 56
1.2.6.6 () Certain securitisation exposures not included in risk-weighted assets
(8 561-563 of the Basel capital adequacy framework — Basel 1) 60
1.2.6.7 (-) Free deliveries from 5 business days post second contractual payment or del|very leg until extinction of the transaction
(art. 63 par. 2 let. b Capital Ordinance)......... 61
1.2.6.8 (-) Other specific deductions from Tier 1 and Tier 2 capital
(art. 4 par. 3 Banking Law, art. 29 par. 2 Stock Exchanges and Security Trading Ordinance) 62
1.3 Tier 3 capital
(art. 29 Capital Ordinance) 63
1.3.1 Excess on limit for Tier 2 capital transferred to Tier 3 capital
(art. 30 par. 4 Capital Ordinance) 64
1.3.2 Subordinated liabilities
(art. 29 Capital Ordinance) 65
1.3.3 (-) Deductions from Tier 3 capital 66
1.3.32 (-) Subordinated interest rate instruments issued by the bank (Subordinated liabilities) not held in the Trading Book
(art. 32 Capital Ordinance) 68
1.3.33 (=) Other specific deductions from Tier 3 capital
(art. 4 par. 3 Banking Law, art. 29 par. 2 Stock Exchanges and Security Trading Ordinance) 69
1.3.34 (=) Excess on limit for Tier 3 capital
(art. 30 par. 3 Capital Ordinance) 70
1.3.35 (=) Unused but eligible Tier 3 capital 71
1.3.4 (-) Excess on limit for Tier 2 and Tier 3 capital (part within Tier 3 Capital)
(art. 30 par. 1 Capital Ordinance) 72
1.4 (-) Deductions from Total eligible capital
1.41 (=) Excess on limit for Tier 2 and Tier 3 capital
(art. 30 par. 1 Capital Ordinance) 73
1.4.2 (=) Other specific deductions from Total eligible capital
(art. 4 par. 3 Banking Law, art. 29 par. 2 Stock Exchanges and Security Trading Ordinance) 74

78.0223 ZH/31.03.2007 - PC_CASACH.fm_4.7.06



Swiss National Bank
Statistics

P.O. Box

CH-8022 Zurich

Phone +41 44 631 31 11
Fax +41 44 631 81 12

Swiss Federal Banki H
Swiss Federal Banking Capital sheet Form
P.0. Box (in thousands of CHF)

CH-3001 Berne
Phone +41 31 322 69 11
Fax +41 31 322 69 26

_CASACH
Page 3 of 6

Please enter your code

SFBC ID Label Amount
col. 01

1.5 Memorandum items:
156.2 Subordinated loan capital (gross amount)

(art. 27 Capital Ordinance) 80
1.56.2.1 Subordinated loan capital with residual maturity of 5 years and longer 81
15.2.2 Subordinated loan capital with initial maturity of 5 years and longer and residual maturity of under 5 years. ... 82
15.2.3 Subordinated loan capital with initial maturity of 5 years and longer and residual maturity of under 4 years...........ccccooooooecce 83
15.2.4 Subordinated loan capital with initial maturity of 5 years and longer and residual maturity of under 3 years. ... 84
15.25 Subordinated loan capital with initial maturity of 5 years and longer and residual maturity of under 2 years.............cccccooooooocccc. 85
15.2.6 Subordinated loan capital with initial maturity of under 5 years or with residual maturity of under 1 year 86
153 Minimum initial capital required

(art. 4 Banking Ordinance, art. 22 Stock Exchanges and Security Trading Ordinance)
1.5.3.1 Minimum initial capital required from bank

(art. 4 Banking Ordinance) 87
15.3.2 Minimum initial capital required from Securities Dealers
(art. 22 Stock Exchanges and Security Trading Ordinance) 88

1.5.3.3 Total Overheads persuant to art. 29 par. 4 Stock Exchanges and Security Trading Ordinance 89
154 Portion of capital used to cover excess on limits for participations persuant to art. 4 par. 4 Banking Law and art. 13

Capital Ordinance 90
155 Portion of capital used to cover the excess on limit for Risk diversification persuant to art. 88 par. 1 let. a Capital Ordinance .................. 91
1.5.6 Investments in subgroups and companies which are eligible for Solo-consolidation and any secondary claims on such interests

(art. 10 par. 4 Capital Ordinance) 92
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2 Total minimum capital requirements (Pillar 1)
(art. 33 Capital Ordinance) 93
2.1 Minimum capital requirements for credit risk (including delivery risks)
(arts. 36-65 Capital Ordinance) 94
211 Standardised approach
(arts. 49-62, art. 64 Capital Ordinance) 95
2111 SA exposure classes excluding securitisation exposures
(art. 49 Capital Ordinance)
Of which Mortgage loans (art. 58 Capital Ordinance): 96
2.1.1.1.0.1 with a risk weight of 35 97
2.1.1.1.0.2 with a risk weight of 50% 98
2.1.1.1.0.3 with a risk weight of 75% 99
2.1.1.1.04 with a risk weight of 100% 100
2.1.1.1.05 Of which Overdue debt claims (art. 49 par. 3 no. 5 Capital Ordinance) 101
21111 Sovereigns
(art. 49 par. 2 no. 1 Capital Ordinance) 102
2.1.1.1.2 Institutions 104
2.1.1.1.21 Banks and Securities Dealers
(art. 49 par. 2 no. 4 Capital Ordinance) 105
2.1.1.1.2.2 Other Institutions
(art. 49 par. 2 nos. 2, 3, 5 Capital Ordinance) 107
21.1.1.3 Corporates
(art. 49 par. 2 nos. 6, 7 Capital Ordinance, art. 49 par. 3 no. 2 Capital Ordinance) 109
21.1.1.4 Retail
(art. 49 par. 3 no. 1 Capital Ordinance) m
21115 Equity
(art. 49 par. 3 no. 6 Capital Ordinance) 13
2.1.1.1.6 Other exposures
(art. 49 par. 3 no. 7 Capital Ordinance) 115
2112 Securitisation exposures SA
(art. 37 par 2 let. b Capital Ordinance) 17
213 Minimum Capital requirements for Settlement Risk
(art. 63 Capital Ordinance) 148
2.2 Minimum capital requirements for non-counterparty related risks
(arts. 66-67 Capital Ordinance) 149
2.2.1.1.1 Of which Offset Account Credit Balance el
22112 Of which Bank Premises and Real Estate 162
22113 Of which Other Property and Real Estate 153
22114 Of which Fixed Assets and Software 154
2.3 Minimum capital requirements for market risks
(arts. 68-76 Capital Ordinance) 155
2.3.1 Position, foreign exchange and commodity risks under the standardised approaches (SA) 156
2.3.1.1 Traded debt instruments 157
2.3.1.1.1 Specific risk of interest-rate instruments 158
23.1.1.2 General market risk of interest-rate instruments =9
2312 Equity 160
2.3.1.21 Specific risk of equity instruments 161
2.3.1.2.2 General market risk of equity instruments 162
2.3.1.3 Foreign Exchange 163
2.3.1.4 Commodities 164
23.15 Options 165
2.3.1.6.1 Options using simplified procedure 166
23152 Options using delta plus procedure 167
2.3.1.6.3 Options using scenario analysis 168
2.3.2 Position, foreign exchange and commodity risks under internal models (IM)............o SRS 169
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2.4 Minimum capital requirements for operational risks (OpR)

(arts. 77-82 Capital Ordinance) 170
2.4.1 OpR Basic indicator approach (BIA) 171
2.4.2 OpR Standardised (SA) 172
243 OpR Advanced measurement approaches (AMA) 173
2.5 Minimum capital requirements related to overheads

(art. 29 par. 3 Stock Exchanges and Security Trading Ordinance) 174
2.6 Other and transitional minimum capital requirements

(art. 124 Capital Ordinance) 175
2.6.1 Complements to overall floor for Minimum Capital Requirements under the IRB or AMA approaches

(art. 124 Capital Ordinance) 176
2.7 Other specific minimum capital requirements 177
271 Increases in Minimum capital requirements as per art. 4 par. 3 Banking Law 178
272 Other Minimum capital requirements

(art. 4 Banking Law, art. 4 par. 3 Banking Ordinance, Final Provisions of the Amendment of December 12, 1994 par. 1

of the Banking Ordinance, art. 22 par. 1 and 5 Stock Exchanges and Security Trading Ordinance) 179
2.8 (-) Deductions from minimum capital requirements 180
2.8.1 (=) Deductions from Minimum capital requirements as per art. 4 par. 3 Banking Law 181
2.8.2 (-) Value adjustments and provisions recognised as liabilities in the Swiss standardised approach

(art. 62 Capital Ordinance) 182
283 (=) Deduction for Cantonal banks (max. 12.5%)

(art. 33 par. 3 Capital Ordinance) 183
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3 Additional capital requirements (Pillar 2)

(art. 34 Capital Ordinance) 184
4 Memorandum items:
4.1 Surplus (+) / Deficit (-) of Capital, not including Other and transitional minimum capital requirements and Pillar 2 additional

capital requirements 185
411 Solvency ratio (%), not including Other and transitional minimum capital requirements (see 2.6) and Pillar 2

additional capital requirements (see 2BIS) 186
4.1.2 Capital Requirement Covering Ratio (%), not including Other and transitional minimum capital requirements

(see 2.6) and Pillar 2 additional capital requirements (see 2BIS) 187
413 Tier 1 capital ratio (%), not including Other and transitional minimum capital requirements (see 2.6) and Pillar 2

additional capital requirements (see 2BIS) 188
4.2 Surplus (+) / Deficit (-) of Capital, not including Pillar 2 additional capital requirements 189
4.2.1 Solvency ratio (%), not including Pillar 2 additional capital requirements 190
422 Capital Requirement Covering Ratio | (%), not including Pillar 2 additional capital requirements 191
423 Tier 1 capital ratio (%), not including Pillar 2 additional capital requirements 192
4.3 Surplus (+) / Deficit (-) of Capital taking into account the supervisory review process (Pillar 2 additional capital

requirements) 193
4.4 Internal assessment Surplus (+) / Deficit (-) of Capital

(art. 34 Capital Ordinance) 194
4.4 Internal assessment of Capital 195
442 Internal assessment of Capital needs 196
4.5 Surplus (+) / Deficit (-) of Capital taking into account the portion of capital used to cover excess on limits

for participations and for risk diversification. 197
451 Solvency index ratio (%) taking into account the portion of capital used to cover excess on limits for participations (see 1.8.4) and for

risk diversification (see 1.8.5) 198
452 Capital Requirement Covering Ratio Il (%) taking into account the portion of capital used to cover excess on limits for

participations (see 1.8.4) and for risk diversification (see 1.8.5) 199
4.6 Surplus (+) or Deficit (-) of Adjusted total eligible capital of the bank (direct holding) based on the single-company financial

statements used to finance investments in subgroups and companies which are eligible for

Solo-consolidation and any secondary claims on such interests

(art. 10 par. 4 Capital Ordinance) 200
4.8 Institution-specific Market Risk IM Multiplier

(art. 76 par. 3 Capital Ordinance) 202
4.9 Sum of valuation adjustments and provisions recognised as liabilities on the balance sheet for the purpose

of hedging exposures for which capital is required 203
4.10 Capital requirements persuant to the previous provisions of the Swiss legislation including deductions

(art. 124 par. 1 and 2 Capital Ordinance) 204
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