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Intesa Bayerische
Sanpaolo Landesbank KBC
Weighted by market share (CIB) UniCredit (MKB) (K&H) Erste Raiffeisen

15T % 15T % FAYFR NULX—F | A—RRTR| F—RNTH

WEE(E1—D) 408 1,105 - 673 836 762
E%k 10 16 - 7 7 17
XIEH 1,542 2,903 - 1,315 2,160 2,948
Tier-1 rate 9.4 9.5 11.2 12.4 10.2 9.7
Tier-1 rate(EBA stress—test scenario) 89 6.7 71 10.0 8.1 7.8
Interbank funding 12.0 8.0 26.3 16.7 9.8 25.7
Debt securities on liabilities side 18.8 30.6 27.2 10.6 17.5 15.0
as a percentage
f total t:
of total assets Private sector exposure to euro area periphery 65.0 411 4.7 33.9 2.2 46
Private sector exposure to CEE region 3.9 NA 0.8 24.8 41.0 60.0
Sovereign debt exposure to euro area periphery 226.3 140.4 33.6 46.2 1.7 6.0
as a percentage
of tier—1 . .
Sovereign debt exposure to CEE region 5.0 251 17.7 137.3 1241 85.6
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Fitch Rating, “Hungarian mortgage rule puts pressure on local banks ”. Sep 28,2011
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Raiffeisen Research, “CEE Banking Sector Report”
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