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b 7905.2 1.80% 1484.51 13974.03 = 1.79%
5 89657.45  20.38% 1398.6 158487.53 20.32%
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I, F 4, 398.44 0.09% 965.65 704.33 0.09%
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HHT 11035.38  2.51% 1037.96 19507.26 = 2.50%
B 84X £ 4371.54 0.99% 807.89 1727.57 0.99%
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Figure 19. European Banks — Exposure to Greek Government Debt and Capital Impact from Haircuts
Greece Greece
Exposure  SiH Equity Exposure Haircut Equity Tier 1 RWA ET1 Ratio Elapital Impact (bps)
Domicile Bank RIC €mm 2010A, €mm % SH Equity 30% 40% 50% 60% 2010A, €émm_2010A, €émm 20104, % 30%  40% 50% 60%
Austria  Erste ERST.VI a7 11,821 64% 170 21 284 M 9274 103,950 8.9% -6 -2 27 -33
Austria  RBI RBIV.VI 193 9084 0.2% 4 8 7 9 5913 89,098 6.6% 0 -1 -1 1
Belgum Dexia DEXIBR 3462 8945 38.7% m 103 1,298 1,558 17,002 140,814 121% 55 4 &2 -1
Belgium KBC KBC.BR 600 11,47 54% 135 180 225 270 6923 132,04 5.2% -1 -14A7 -20
Denmark Danske Bank  DANSKE.CO 0 14,049 0.0% - - - - 11,084 113,246 9.8% 0 0 0 0
France  BNP Parbas BNPPPA 5018 74632 6.7% 1129 1505 1882 2258 55,292 601,000 9.2% 9 5 A -38
France BPCE CNATPA 1,185 15,800 75% 267 356 44 533 11,700 147,900 79% -8 -4 30 -36
France  CASA CAGRPA 655 45973 14% 7 197 248 295 31,400 371,700 8.4% 4 I 8
France  SocGen SOGN.PA 2900 40,967 7.1% 653 870 1,088 1,305 28458 334,800 8.5% -9 2% 32 S}
Germany DBK DBKGn.DE 1,092 48,843 22% 26 328 410 491 29972 352,000 B.5% T 9 12 -14
Germany Postbank DPBGn.DE 1337 5758 232% 301 an 501 602 3670 70,885 5.2% 42 5 N -85
Hungary QTP QTPBEU 0 4576 0.0% - - - - 3489 2157 16.2% 0 Q 0 ]
Italy BP BAPOMI 89 13406 0.7% 20 27 33 40 6,120 91,876 6.7% 2 G0 4 4
ltaly Intesa ISPMI 828 53533 15% 186 248 m 3 26,240 332200 79% £ T8 -1
Iltaly MPS BMPS.MI K] 17,156 0.2% 8 1 13 16 6,592 109,238 6.0% -1 -1 -1 -1
lealy UBI UBLMI 25 11,061 0.2% ] 8 9 " 6,593 94 307 7.0% -1 -1 -1 -1
ltaly Unicredit CRDIMI 801 69,566 1.2% 180 240 300 360 38,945 451,469 86% 4 I 4
Poland PKOBANK  PKOB.WA 0 5384 0.0% - - - - 403 35612 11.3% 0 0 ] 0
Span  Bankinter BKT.MC 0 2580 0.0% - - - - 1958 30,974 6.3% 0 0 0 0
Span  BBVA EBVAMC 293 36,937 0.8% 66 88 10 132 27,859 3337 8.9% 2 3 4 4
Span  Popular POP.MC ] 7520 0.0% - - - - 8839 93,747 94% 0 0 ] ]
Spain  Sabadell SABEMC 1] 5478 0.0% - - - 4963 60,525 8.2% 0 0 0 1]
Span  Santander  SANMC 300 8241 04% 68 % 113 135 53,205 604,885 8.8% -1 -1 -2 2
Sweden  MNordea NDATY HE 249 24538 1.0% 56 7 93 12 19473 185,100 10.5% 3 4 5 £
Sweden SEB SEBa.ST 151 11,080 14% u 45 57 68 9,727 79,712 122% 4 4 -3
Sweden SHB SHBa.ST 0 9839 0.0% - - - - 8192 59,231 138% 0 0 0 0
Sweden  Swedbank  SWEDaST 0 10,578 0.0% - - - - 8,366 60,254 139% 0 0 1] i
UK Barclays BARCL 466 59,304 0.8% 105 140 175 210 49,979 464,134 10.8% 2 3004 5
UK HSBC HSBAL 2516 99,365 25% 566 755 43 1,132 86,787 824 480 10.5% 7 g -1 -14
UK Lloyds LLOY.L 1] 53m 0.0% - - - - 48,161 473,860 10.2% 0 0 ] ]
UK RBS RBSL 2412 87610 2.8% 543 724 905 1.085 57498 539426 10.7% -0 13 a7 -20
Total 25,189 952,711 26% 5668 7587 9446 11,335 687,699 7383375 9.3% 4 90 13 15
Source: CEBS, Company Reports, CIRA
##kB: CEBS Company Reports, T 5454k
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