17732 VNPOT TINIIMN PIa
N1
\—/

DINA DV YYIYYUN 7A730 29D M)
DINID DY 401 Y110

2017 ©94 31 oYY

:N2IYNO1 PIanN 5 VITVINN INNI DONIN N} BIA%A
https: //www.mercantile.co.il/MB/privatesabout-mercantile/financial-reports/regulatory



https://www.mercantile.co.il/MB/private/about-mercantile/financial-reports/regulatory

VNPT YY1 7 31.03.17 DY DM YY GO YN DINI DY S¥OHWN T27IN 29D NN

0233y 19N

3 PN - PN
49 PN -2 pon
G ettt ettt h e a et a s en b st e a e h e e st h e nt st st et st e et e st st et e st enseseennenes NN Man 1.
L6 e ettt e e e e e e NN NON .2
L ettt h et h et h ettt e ettt e et e h ettt es ettt eas MM O 3.
20... INIIYM NI NASUN - /) PN
20 ettt et a bttt e e bt e bt e et et e e ettt e et e ires Y993 YMIN NI 4
20 ettt ettt ettt h st s st st et e s et b en b e st e st et e st et e st e e bt e st enseeseensenseennenns INIUN DD .5
3 ettt ettt ettt h ettt ettt e s et et ettt ennens YT TYONRIYN NP0 MOWN .6
Bttt ettt sttt h ettt h et e h ettt ettt e e et ehe ettt ene s [EALZA) ARV .7
3 ettt et e h e ettt e bt e ettt e et esaaee s Y2Wan N0 .8
3 ettt YNPIAN PPN NN NPT )0 NN .9
0. ettt et ettt ettt e ht et ee ettt ettt en et et eneen NN PP PDINID .10
Bl DINK OMDD : DINA DY 3 TATIPRY NPROY DO1INnn "N .11
42 MHININ M ONY = 71 PN
G7 .o, NI NI M NP0 DY GON YN :DINI DY 3 TATIPRY NPROY DO1INN "N 12,

) =1 pon
B9 erirrererrerireriersrtorsarsrsarerssarersarsrsersarsrsarsrsarerrere srsarerrersarersarsrsersarersarssrsrrersarersarsrsarsassrsarsrse DNV = /1§

B .ot oM NN .13

YN
INIW P35V 651 MNDYY MPTA IRNNY OXMP MNP .1

MNPN DY DIODIANN DN NADINA DINI MNIIN TV HOWIOYN TATIN DY NDNN MYOIT HY DDDIAN NT MTL DVNONN DN .2
DINN MMPN Yy DYovIAINN D (Financial Stability Board) -FSB n w (Financial Stability Forum) FSF 1 05 onx
J9INA DY 3 72T IORY NPN DY DDIAND N 7 HIMD NNN 1Y MTA DIMDN

NVPPTN NIT IV /) P92 DM IMINY DD DY TIIPNNN NPPO NINAD NN Y95 .0»ADIN MMTY NI WD 1T MT .3

.D»9D5N MNTIY N2INM

P20 YY LITOLINN INNI MPANNY DPMPI NN YPYIN DY DMIPOYN DIMINNDN NNON 1272 G0N YMPD YN XINPY \7) - 4

https: /www.mercantile.co.il/MB/private/about-mercantile/financial-reports/regulatory : n21n22



https://www.mercantile.co.il/MB/sites/mercantile.co.il/files/mercantile/Financial_Reports/170011721.pdf
https://www.mercantile.co.il/MB/sites/mercantile.co.il/files/mercantile/Financial_Reports/170011721.pdf
https://www.mercantile.co.il/MB/sites/mercantile.co.il/files/mercantile/Financial_Reports/170011721.pdf
https://www.mercantile.co.il/MB/private/about-mercantile/financial-reports/regulatory

VNPT YY1 7 31.03.17 DY DM Y G0N YN DINA HY SOHWN T27IN 29D NN

DN1PN - N PYN

NINPIDY THINDH MNP ,TOPPOY MINPID MDY, TPINPIAN MDOYIN I PN 59 2N Pl
JNIYNOINDD N P,0015°09 NPWNI NNTN 1T MDA .OYRPI DN TYW 1IN PNV, TIRIVIP
DYTPON Y0¥2 YT Yy DOHINNI DILVVN IUN ,NPX MDD MY 10 ,009WaN D0 ,PIV INDD
SV 0NN DI NDXAN .D¥IDM NVNN MY TY NHMINN YPNVPPTIN NN ,DMINY NN MNPN
,DPOYN PTY NN PYNY NIVNI ,DMONINIVIY DIDMP DINID HMIDY MMY INDID NWA NOMIN 232N
TR IMDX NN PYAN YW TPNNN MMNIN NN NVDY 19IN ,DXNINI 1P MPOD NN OPP TN
DXPINN PAT OPOWANM DPPOYN DDINT P2 PONRY NPNTN NINY 00N NI NNOHN .8

NP DM D, NP NP9 DIPOIWN

MY B0 THODN AN NV TN - PNYRIN : DPTIIN DIPHNN MW TYNNA J9IND PNIO NN THIN 712N
MNISN MMKNY NN THON NIDN NIN NN ,)1PNVPITI DN NPT IWNR DIND NI NDVNN
.P3an YW ICAAP -1 PYNN NN DI0NY MUY NNX YNIND NN

DONOM PNY YDHRN .PM DD DI IRVYNA PIaN DY OO0 MNITY DOOWN YN INNN DY N0
YT 99191 ,0ITVIRN INN OMDDN DY NIT DDIYY PIAN YIT 12 DPIAN DY NPINT INND OXNNA
5Y MP2AN MIXNN TN TPXININ MYOIT 235 0NN NN DXNDP0N HY YMPON YT VDN TND
M7 0901 MMPM (Financial Stability Board) n°01»a mar2h n7ynn ,2ixa N7 DY n9Nn (00PN
PN L,OMDON D17 22D DN NVIYW STIYOYND YT TIYND PIAN DY MMTH ORMPY IWIRD Ty M

PIAPIYN MOYNM

9N PNVPPTN NITA 7DD NPPDY P92 NINAD 1NN GO YOIMDT YN

,31.3.2017 DYY D»DIN MMTH NN NNDNI 2017 YNNI 14 DY NHMPNNY )PNVPPTH NdYWAI
DD DY G0N YT DIN DV 3 727 295 NN RYNI MPTN NN DD TWNRD VONMN

-
S PRINTYIN SOYN YT [ yman pao
YWNIN OXN0NDMIN ,57ND %5551 5NN valtr; r{m {W



VNPT YY1 7 31.03.17 DY DM Y G0N YN DINA HY SOHWN T27IN 29D NN

TINY 219 NN YN

M) PIN OITNNN ,TNYD OXONMNNN MW YN D) ,72¥0 ONYNNN YT qONI D510 N 1)
DMYNNRNNY YTNY PRAY IN VPR INT TNY 29 NN YR 7 PNY 1 NMN YR’ 1968 — Nrownn , Ty
L2320 Y72 7292 YN dNYY TOIRT PN

JYTOIRY PDIPNHRAD DNY IIPINNY IYININY IO DMV IN DDA PIAND TNY NI NN YN
TINN 12ITHY O HY DI TYNIN DD DIV IPIVTODNR TP 19V 1D 1NN 1YY
DOV TNYI MOIYN DY ,INYN P, THON N3 N2 553 TNY 09 AN ¥ .92y MITIYA XY DNyY
NI MDD MNND L, DPPPN NN OPIVY YILN PV ,09Y1 Y IND T1PDID MNNONNY DNIWPN DNV
DTN NI THINTNIV MNNONN ,DINNHD NNNIND

DMV NPND D13 DIWPNRN DAY THND MVNNNN N MOIWNY MINTNI MIND NDIDN INND NINNIND
127712 NN YT SY MONNDN 1OV 7 TORY %9 NOINTI ITNINN YTNY NN ON1NND WY 1INV NONI
OTINKD 19INI MY NPND NMVY PIN DY NPTRYN NPPOYM NPIDIN MIXNIND NMIRT) NI DNV

19 -’72 Pon
PN NIaAn 1
N NS NTTAD NTHIAYN NNDNI NPNVININ PNNN MY DIRI NINNN DIV 1272 DOVIYD N

IUN 7DD DY G0N YN DINA DY 3 T2 295 N 700N NN DINA DY NYNRIN TATIN 29 DY
L2221 NN YPYD TOW TWURY 2016 YTV MTI PHND DD



VNPOIT NN P11 31.03.17 DY D10 DY G0N YT DINI DV OWIHWN 721N 29D N0

MPoPNann A
HMPION PN 2970 MINN TN WYY Y2290 N9 1919

31/12/2016 31/03/2016 31/03/2017
m 39910
199 NOY D90 197 XYY DINY9D 199 XYY D90
apyan 27919210 PN 091950 NN 991990 PN
mn; Y10 Horvy 19 2990 Y10 Mooy 19 2990 Y10 920Y 9 2599
’Jn-na-u \MON 2395 YMPra NN 227 PO NN 29y NP
Sl 202 ANMD 202 ANMN 202 AN
3 HNaY ONNNA 3 5INaY oxnna 3 5Nab oNnna DN D¥PYN ¢ 17277 908y P
1511 TOINNN MY PANNIY TP APIN PN 1
1 5’1’ 4 - 203 - 203 - 203 MM NN DY 17D IRPIAN
e 17217508y PN MNYON
TI9INVY IN YNINY TITIT MY DT 2
15.1.2 (4) 2,142 (4) 1,994 (2) 2,181 JANDN TAND MNNG
15.1.3 NIV DXTIVY 1208N NN D51 NN 3
1514 (36) (60) (36) (27) (17) (67) 9% DAY
MY IPANTIY 1 T2 2I8Y )IN YPYWON 4
- - - - YMPI9N NN NIYOND DIPYWIN TINNN
920N NPN2
) ) ) _ NN ARNN MNMP NN MNNN
1.1.2018 OVY 1Y 1OV
SV N2 MI2N MY IPANTY MDMNT NN 5
- - - - MY MPININM ITNINY INPIAN TINDN
(VWD NMDT) ) TN
M b ’ ’
15 (40) 2,285 (40) 2,171 (19) 2,317 YR ANNNN 29V 1 7219 MY PN 6

09199

- - 0291993 NPMPIO MNNND ¢ 1 7217 908y A

- - - - MY MOIWNY NP MNINRNN 7

ON ,D5¥Y DXNTI DYDY NN PYININ 8
YOI

MDY LYNY DINN DPYMN XD DIDI) 9
- - - - DONTI DD NN, MXMOUID MPY
[apaUp)

- - - - DLANN DVINY HAPY NI DN 10



VNPOIT PMOIN P12 31.03.17 DY D10 DY G0N YT DINI DV OWIHWN 721N 29D N0

31/12/2016 31/03/2016 31/03/2017

m 2399914

DXNTI DYDY LYNY , TTPNY NPHNT DY
NIPY SUI9NN DOYIANN JaAPD
YN P INNN YO AN DdD 11
- - - - DYNY DD HY DM DXNN
MIND OMNVY 3T 1NN DNININ

- - - - DN DYTOINY MY PAIOHY s 12
- - - - NN NMINPOYHD YAV MINYD PNANTY 13

NN WD DIVY DTOIMN DAY 14
NPIAONNN DY NN INYL DMOWUN
MINYN ONIYND N0 DINPYN WY
, 9012 .(DVA) >'Xp)an Tarnn v
DYPYON X2 NMDPNNND ONMNNA
MV MNNNN DI NN VNI ¥ 0N
NIYND 120N MYINN NPRNIVNN
2321 SV HHNYN

DX NN ,NTINY DY NI 9Ty 15
AN DN DR IPYIDW OOYY DN
NPT NINNND DXNNA YIN IN DN
MDY

;9N NN TONSY NYPYn - 16
9919) PPY IN DY 19INI MPININD
91992 MMM YIDID MNI»NNN
(D»3IN OINOONY

M2 NN NPTTN MIANN MPIND 17
DYDY DITIND HY

DYOIY DYTINN DY P2 Mypwn 18
SV MNDNY MNITA D TNIND DINY
- - - - TIARND NPIND WX ONRPIAN TIRNN
NN PN 10% DY NDIY NN ONPIAN
YDIAN TIARNN T DY IPANIY MIIN

DYDINY DYTINN OV PN MYpYwn 19
5¥ 912785 MINYTA DX THIND DINRY
5.3 (2) - (2) - (2) TOIANRND NPINN IWNRD ONRPIAN TIRND
NPINN NN 10% SY NDIY INPIAN
YDINAN THNNN YT DY IPAONNY MDD

13.1 (1) - (2) - (1)



VNPOIT PMOIN P12

31.03.17 DY D0 HY DN YN JIN DY HWIIWN TATIN 297 NI

31/12/2016

31/03/2016

31/03/2017

m 2399914

8.1.1 (17) (26)

8.1.1 36

8.1.1 36

(21)

(32)

32

(10) (39)

(17) 7

(21)

(@)

(10) 7

(57) 2,292

(61)

2,167

(29) 2,324

12100 TN MNMOUNY MPY AT
1 7217208y NN 10% Sy Now

INNIND NNV H2APY DOXNT) DXON
Sy N9V DMIDD YR MDY IWINN
1727708y NN 10%

DYDN , NMNMOVNY MIPY NMST D10
YNNI NNSIND VINNY HAPY OINT)
10% Dy NLIYN NYYI MYPYNM Ny
MYIPANTIY MDD NPINT PN
NN 15% DY NOWN ,0»0IN DI TINN
YNPIAN TINNN YW 1 7217 >Ny

SY N2IWN NPV MYPYN PHI2 : N
MY IPANTIY MTMNIN NPINN NN 10%
DYDY DITINN

MXMOWAT NPY MNDT PH NN
INNY DIAPO DINTI DD TN

MY SYIINN NINNIND

D01 01571 NPMPD MNNNN
D320 DY NPONN YT DY APV
DYTIND DY NN MYPYN X2 MmN
DI

MNNOYND MPY NIOT P NI
PNY MADN NPMPID MNNNN : NN
PN NPMIPYS MNNXNN .1 T2y 298y
95 YATIN DINVO MMAON 1 T217 M98y
;10 3 DINAD ONNNA 202 IR NN
(MPMIPYON NHRNNN DY)

INND 17217708y NN Y DYNN DD
PN T 2 T2 P GON 172 PN PN
DYDNN Yy MUY »1oa

D191 NPMPIAN MNRNNN Y TO
1727 M8y P2

1 72y9 "8y PN

20

21

22

23

24
25

26

.N.26

.26
D.26

27

28

29

09U : 9UN 11 PN



VNPOIT PMOIN P12 31.03.17 DY D10 DY G0N YT DINI DV OWIHWN 721N 29D N0

31/12/2016 31/03/2016 31/03/2017

m 2399914

YT HYIPANNIV 1 TANT NI PN OIVPYON 30
- - - - - - DYPWIN DY NMININ INPIAN TINDN
nON

MXNND ORNNAOINSY PNNO MDD D 31
MNXD NPT

DNDNNA MAMNNNI MDD : D 32
MINY MPTN MNNND

YT O IPANNIVY QDN 1 TAN PROPYON 33
- - - - - - YMPI9N NN NIYOND DIPYWIN TINNN
92PN NAPN2

YT Y IPONNY QDN 1 T PNOPYOD 34
- - - - - - INPIN TINNN YW N2 MIaN
N TNOPPYN T SY DPINNM
PANIY GON 1 TN PAOIPYOM M 35
INPIIN TINNI YW N2 MNP Oy
/3 TEOWPYN ST OY DPINNHM
901 1 7217 PN MITNI DXNNAINN

- - - - - - oMM 1T PN 36
- - - 099 : GON 1 T Y0

D05 N YPYONI TINNY NYPYN 37
IN PY 19N NPTNND 90N 1 72172
DPYON YIDTY MA1NNN 9913) PPy

(D»1IN DYH50NY NM902

NN OIPYINI NPTTN MIANY MPINN - 38
0% 1 72172 ©X905N

D»DIN DYTINN DV PN MYpYn 39
S NN MNITI DX TNIND DINRY
- - - - - - TIANRNN NPIND IWNRD ONRPIAN TIRNN
NN PN 10% DY NDIY NN ONPIAN
YOINAN THINNN YT DY IPAONNIY MMM

DN DYTINRN DY PN NMYpYn 40
SY MNDNY MNITA DTNIND DNY
- - - - - - TOIANRND NPINN IWNRD ONRPIAN TIRND
NPINN PNN 10% SY NDIY INPIAN
YDINAN THINNN T DY IPANINY MDD



VNPOIT PMOIN P12 31.03.17 DY D10 DY G0N YT DINI DV OWIHWN 721N 29D N0

31/12/2016 31/03/2016 31/03/2017

m 2399914

SV NPANN YT HY WAPIY DXO0N DM 41
DP1aN
DTHOINNOY PNNAMYPYN P2 MmN .NR.41
D»OII
NIV 1 T237 PNY DaDN 0N W 241
.N.41 PYD NNON YY)

091951 90N 1 7217 PN DD
- - - - - - 202 NN NN QD WITIN 90D
397N ONNNA

GON 1 T PN DY OONN DM M 42
- - - - - - SY MDY T2 NN YT 2 PN PRI INRN
DMONN

- - - - - - 4oN 1 T PNIOMMN DT 43
- - - - - - qaonlTyInpn 44
(57) 2,292 (61) 2,167 (29) 2,324 11vpn 45

- - MY9M ©Y9PYIN 12 T2y PN

TORNDOIT DY IPANNY D PYWIND 46
- - - - 179991 (1 72172 DYH92) DIRY) INRPIAN
NON D>PYWIN Y

YT OV IPANNVY 2 T PNOIVWON 47
12.2.2 388 - 388 - 323 YMIPYAN NN NYHIND DY PYIN TINNN
92y NNPN1

YT DY IPAONNIV 2 T PN OPYON 48
- - - - MPPWYNT IRPIAN TIRNN DY N2 MIan
N1

YT OYIPINNY 2 TN PNOIPYIN D 49
YNPIAN TIRNN YV N2 MIH2N
/2 TNOWPYN T DY DXPINMNM
27209 PN NHXITNA OXNNNN

4.1 239 ) 234 ; 246 95 XIWN >TOONY NPNHIP mwion o0
14.2 DNMNNN DN NYIVN
627 - 622 - 569 DM MY 2T PN 51

- - 0929 :2 729 Y0



VNPOIT PMOIN P12

31.03.17 DY D0 HY DN YN JIN DY HWIIWN TATIN 297 NI

31/12/2016

31/03/2016

31/03/2017

m 2399914

10

627

622

,2 T2 )N Y PWINI NINNY NYPYN
9919) PPYIN PY 19INA NPIMNN
1952 DYPYIN WIITNT MIAPHNN
(D»MN D50NY

PN PYWINI NPTTN MANN MPINN
DI DITINN YV T2

DI DYTINRN DV )N NMYPYN

SY NDNY MNITI DX TNIND DINY
TIARND NPINT IWNRD ONPIAN TINNN
NN PN 10% DY NDIY NN OINPIAN
YOINAN THNNN YT DY IPANNY MININ

DYDY DYTINRN DV )N MYPYN

¥ NDXY MNITA DI TNIND DPNY
TIANRND NPIND WX ORPIAN TIRNN
NPINN PNNN 10% SY MDY ONPIAN
YOINAN TIARNM YT HY IPANNIY MM
2Y NPANN YT DY IYIAPIY DD DI
D3N

DYTHND DY )IN2 MYPY XA : N0
DO

2 727 PNY DX DD : N
MMNAdN 2 T2V PN NVPMPI MNRNN
202 NN NN MY YITIN NVY

3 9%NaY NN

DYDY DYTIND DY NN MYPYN : NI
SY NDIND MNMTA DXTNIND DINY
TIANRNN NPIND IWNRD ONRPIAN TIRNN
NYPINN NN 10% Sy NDIY ORPIAN
YOINAN THNNN YT DY IPAONNY MININ

2 727 NN DMONN Y5 10
- 569 2139 90

(57)

2,919

(61)

2,789

(29) 2,893 PN o

17

21

DNNNA DYOPIVH N0 YD YO TO
202 NN NIDON MY YTV N190H
3 982D ONNNA

52

53

54

55

56

.N.56

.56

57
58
59



VIPOYT PN P

31.03.17 DY DM DY G0N YN DIN DY OWOHWN TATIN 29D MO

31/12/2016 31/03/2016 31/03/2017
nIR21F20A7}
b b) Y YO -
17 51 10 YI9NN DXYIANN DNT DIDN ’.1.']1;3
21,116 20,776 21,650 oOOIVN PU YN o 60
11 MUY 799 N YON?
10.85% 10.43% 10.73% 17avyonyypn 61
10.85% 10.43% 10.73% 17 yn 62
13.82% 13.42% 13.36% 95v 0 63
WOMDINY 64
OMPINY 65
OMPINY 66
OMOINY 67
OMPINY 68
9Y NPANN M1 HY IWAPIY MOV MY
P
9.16% 9.08% 9.18% Y DY YaPIY > WIN 1 ;:"-;3’23;; P\‘; :nnr: 69
9.16% 9.08% 9.18% 7Y NPONN T DY ¥yapivw 1 7317 B?p?:':; 70
12.66% 12.58% 12.68% T IV VIRV ’;ﬁ’;?;:;i ‘r"'; :br‘l_’] 71
25pY »9%) NNNN 40Y NNNHNY BINDY
(Paro
DYDY DYTIND DY PNAMYpYn 72
1NN MM DMNPIL DITIND LYND)
- - NN 10% DY MY PWRY ,(ONOY
TIANDN T HY IPANNY MIMNIN NINN
NNNANN GO NNNN ) Y011
DTN OV 1 TNVNNY PNANMYPYN 73

11

DMNPIA DYTIND LYND) OMDIN
10% Sy Myn ,(ONYY N2 MM
YT DY IPANTIY MIININ NN NN
09 NNNK YP03N TIARNN
nNNANN



VNPOIT NN P11 31.03.17 DY D10 DY G0N YT DINI DV OWIHWN 721N 29D N0

31/12/2016 31/03/2016 31/03/2017

m 2399914

DOY0N) NI%2) NINNDWHY MPY MM 74
(obvH oINPT

YNNIV DIAPY DONTIY DYDY 75
NNNANN GO NNNN ONY NMY

- - 2 1293 MYA9N NSYONY NP

DNMNNIA 2 727 NINDNIA NPWI NYIN 76
288 - 285 - 304 95, MOITIVDN NYNN NNN MDYND
nIpnn ow”»

2 T2 NN NI NOYOND MIpRn 77
PVITIVLON NYAN NNN

2 T2 NNONIA NOYOND NPWOI NWION 78
- - DONTN DY 9D MOWND DNMNNA
NIPNN DY M9T DM

2 T2 NN NV NOYOND MIpRn 79
DNN9N DIYPTN DY) Y
MNP PN DYPWI DINY NN Y9PUIN
93¥190 MNINY 0291990
DYPYONY PNONN NIPNN OO 80
DYM951 1 7217 MI8Y NN OHIN
MININD DRNNI) 12YHN MININY
(299 NN YYD

51 17278y PN NONY D150 81
napPNN

DYPYONY PNONN NIPNN DPD 82
DYMA5N GON 1 T2 MY PN DHYIN
MNXINY DNNNA) F2YHNN MINNINY
(299 NNIN2 YAYHNN

5¥2 QDN 1 T NSY PN NONY D1PD 83
NP

DYPYONY PNONN NIPNN DPD 84
NMINNNY DINGON 2 T2 PN DXHYOIN
92YNPN MINNND DNNN) 12YNN
(299 NNYN2

88 - 163 - 151 NIPNN YV 2 TN PN MOV oo 85

8.1.1 229 - 217 - 232

4.1
14.2

239 - 234 - 246

388 - 388 - 323

12



VNPOIT IPMOIN P12

31.03.17 DY DM DY G0N YN SN DV OWOHYN TATIN 29D MO

YMPO PN 2229 TRDN P WPN

man
2590
9 b
yan IRIND S 1IN
MPI9N
31/12/2016  31/03/2016  31/03/2017
2319903
002
3,422 5,216 2,958 D>P)22 MNTP) DINNN 1
6,002 3,650 6,122 TIY ) 2
D»DIO DIPINN YV NN MYPWN : Mn 2.1
- - - Y NN PNN 10% DY MY PINY
YDINAN TINNN
2.2
DYDY DITIRN KV 1N MYPYN : Mn
- - - TINNN OV NMIND NN 10% DY M
NNANN 0 SY MNY PORY >0
6,002 3,650 6,122 DINN TIY M) : N 2.3
22,349 21,264 23,064 MDY OINIWUN 3
(348) (342) (347) INIYN YTOONY NYINN 4
4.1
(225) (221) (232 INTUN YTOINY TINNAP NV = NN
50 2 729 N2 NYYOIN
4.2
(123) 121) (115) N295) NOW ORIYN ITOIND NWIAN : N
MPr9N N2
22,001 20,922 22,717 103, NDYY INIUN 4.3
9 8 10 m9195 NMYaNa NYpPYN 5
DD DXPINN YV NN MYPWN : Mn 5.1
18 - - - SV NPT NN 10% DY MW PWNRY
YDIAN TINNN
5.2
DD DXPINN YV NI MYPWN : Mn
7 6 8 THINNN YW NINN PN 10% Sy MW
NNNANN GO DY MW 1INV YD1
5.3
SY 11N NI IONRY MYPWN : MN
19 2 2 2 1NN 10% 5Y MWD D1DIN DIPIND
1NN DNY YDINAN TINNN HY
358 342 363 TP D2 6
26 19 21 D1 D>PYIN X2 DODI) 7
346 409 377 DINN DX02) 8
272 270 281 NT OV OO : MN 8.1
. . . WI9NY DONPPN NNTI N2 : M oL
21 PNNN 1PNV NY
. . . DXONYPHN BN OYNY PNTY DN OO : . 12
NOY HUIINY
- - . N9 DXD2) 1) NNTI DN MIAMNNN : MN 8.1.3
D»YMN
272 270 281 D>INN INTI DN YD) : M 8.1.4
- - - DTINY 5Y DT 9T : M0 8.2
74 139 96 D90 DMINN DXDI) : M 8.3
32,164 30,566 32,568 0Y02) Y91 70

13



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

N
:;;25 TAIND SN 1IN
PN
31/12/2016  31/03/2016  31/03/2017
P MHMANHNN
27,199 25,606 27,622 NVX MR ?
259 376 227 PN TP 10
149 159 148 nowonn nmTs 11
926 920 921 DN MAYNNN AN NN 12
> 9y » b : 12.1
oM
y ) b3 b : 12.2
388 388 323 1912 DMINN DXNT MNNN nm’ mnp?g
- - - YMPA PN OV DPWI: . 1221
o omwa TPRMRERRomuoncme i
79 142 101 DM ©PYON P2 nmarnnn 13
14 1 2 1 MY OINIUND N0 Paa: mn 131
1,308 1,232 1,251 mINX NMarnnn 14
) ) ; NONYHN NNT 0N )2 MAPNNN : M 14.1
(AlvALp)
14 13 1 INTUN ITOONY TPNXAP NWION : M 14.2
50 2 727 PN NSO
1,294 1,219 1,237 MINN M>NNN : mn 143
29,920 28,435 30,270 MN21NNN Y91 T
2,244 2,131 2,298 TANNN NI OHYAD ONYHN ’?3;;312 15
2,244 2,131 2,298 M9¥ NI PIMNY P mn 151
1 51 51 51 meOM N PN mn 1511
2 2,138 1,990 2,179 amy: mn  15.1.2
3 (97) (62) (84) 72080 RS AT . 1513
) ) ; DN NI PI2 ) OXTOON : M 15.1.3.
o 1

DNINND MHNNRNIN V) DXTOIN : N 15.1.3.
DD MMT 2

3,1 152 152 152 (N0 5Y MPPI9 M) PN NP M 1514
- - - oA nPm PN M 152

. - - P 1IN 7D P : M 15:2.1

NP9 NN XD DIPYWI OPN : M 15.2.2
92¥90 MINNND DI

. . - DMINN DPNN DY : M 153

- - - YMPIO PN OO DPYWI : M 1531

NP9 NN YD DIPYWI OPN : M 15.3.2
92¥0N NMINNND DINAN

. - - VY NIPN PR Ny 16

IV VXYY ANPN PPRY NINOT: D 16.1
17277 908y PNY DN

MY NVMY NNPN JPRY APIDT: D 16.2
901 1 72 PNY oNMY
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

mnan
2590y
b »
i ANIND NP 1IN
NPI9N
31/12/2016  31/03/2016  31/03/2017

) } _ INIY NVY NP JPIRY MDY : M 16.3

2 T2 PNY on»o
} } _ 1) NOW VOOV NNPN YPORY NMDT: M 16.4

YMPIAN PNY ONMY

2,244 2,131 2,298 38y N Y9N 70

32,164 30,566 32,568 I8Y 1 MNANND Y9N 0

MY SV NNPNY
31 D2 NPMNONVY

NN DMV : DINI DY 3 T2 IPRY NPN DY DDI1INN NN T

VLYY SV NNPNY
NNMNONY DOVTIN

SNYT TYIND dXMIPXA PN DMWY MY 11D PP

AVILY SV NapnY
NMIPNOVHY DIYNMN

2016 712087 31/03/2016 DA 31/03/2017 oya
m NP2

2,128 2,128 2,292 NPNN NINNY NN - 1 7299 M8y PN
13 92Y0 MIRNN DYV NN2 MNNNN
®) @) (22) D72 N
193 45 41 NMPNI P NN
- - - N9PNI DWWV TYITT
(52) (17) 13 NN 5915 NN DMWY
31 20 . NI PI2 NPAIPIAN MNNNNL ONPY
1727008y
2,292 2,167 2,324 NPHN POV NIN - 1 4217 908y PN
680 680 627 NYPNN NIINNY NN’ = 2 129 N
} ) . YPYIN IN DNTI MAPNNN Y2ANI NPOIN
DM19N DMINK PN
NYAYN IN/Y DINTI NAONANN YN NYI
(65) (65) (65) ~2YAN TR
12 7 7 NN NN PNNIAPN NYION NPY
627 622 569 NOPNN YPOY NI - 2 11 P
2,919 2,789 2,893 NAPNN YOY Y Y913 1
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VNPOIT XM P71 31.03.17 DY D0 HY G0N YT JINI DV OWIHWN 721N 29D N0

970 MNYN 2
DD IWUN 7DD HY G0N Y DINA DY 3 T2T) 292 NN THONI NIXI PIN MDOPYN NOIYN 13172 DXVIND
.PIAN NN YYD T TWUNY,2016 SNV NYTH PYND

INIUN PIOD PII PN NYOATI NV ODI N
: [OIPDINI PN AW, IPOITIVDN NYND DRNNA PRIYN N0 YD) Y1) DN oD

3171272016 31/03/2016 31/03/2017 m NYPYNI
PINNYOIT  PNODODI)  PINNYOIT  NIDODI)  PANHYMIT 1190 209 my»

14 113 12 96 15 116 nMNIM
25 195 22 175 24 187 NN NVPO
35 278 58 458 31 242 D»NPI DXTIND
1,048 8,280 1,081 8,592 1,078 8,499 DYTIND
119 941 113 898 124 982 MINDN V797 NV
345 2,725 316 2,514 359 2,834 DYDY NPRNYDP
418 3,304 384 3,053 432 3,408 DNLVP DPOY
283 2,230 240 1,905 279 2,204 INTH MINMION
138 1,089 142 1,133 148 1,168 DINN D0
2,425 19,155 2,368 18,824 2,490 19,640 251 O
1 9 2 14 1 8 *CVA Yoo
2,426 19,164 2,370 18,838 2,491 19,648 YNIWN 112D 5571 O

(Credit Valuation Adjustments Losses) CVA *

IV 1270 PH )N NYOIIT 12D 0D A
: [OIPDINI PN AW, IPVITIVDN YD DRNNA,PIV N0 YD) Y1) DN oD

31/12/2016 31/03/2016 31/03/2017
NPINNYOAT  NDOD  PANIYAT  NIDODI PIN YT PNIPD Y03 m YoNI
3 22 9 75 5 41 PV N0 HON O
MIYAN N0 X2 NN NYIT N0 YD) 2

: [OIPINA PN NYIITY,MOITIVON NYND DRNNA,IDIVON N0 YD) Y2)D 0N oD

31/12/2016 31/03/2016 31/03/2017
NNN NYIT 12’0 YD) NNN NYT A\ E2ivRiva)) PN NYINT 19%0 *09) m NYYYNI
244 1,930 234 1,863 249 1,961 Y2WON N0 YON O

NN NYIT NP0 YD) YO TO T
T OPYINI (DRIY PI2 MNNN NNITHND) PN DV NOHIDN NWNN 12)XD OINM PND

31/12/2016 31/03/2016 31/03/2017 nY91D NN 207N
PINNYAT  NDODODI PN AYIAT  NPDODI  PAN NYIT NP0 09 : N20Y N9YWUN
2,426 19,164 2,370 18,838 2,491 19,648 INIUR

3 22 9 75 5 41 v

244 1,930 234 1,863 249 1,961 VAN
2,673 21,116 2,613 20,776 2,745 21,650 12°0°02) 70
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

9915 1IN PYKI T2 PN, )NIYRD T2 ON8Y PN |
: [ ODNA (ONIY PI2 NINIIND DNITHIND) 232N DY NNNOYSNN D DN PnD

31/12/2016 31/03/2016 31/03/2017
2,292 2,167 2,324 NYKI 7217 208y )N
2,292 2,167 2,324 NPYKRI T2 PN
2,919 2,789 2,893 pZA=R ]
9915 PN DM NYRI T2 NN DN )IUR T2 208Y )N O A

219Y MITMINNDN MIIND) P3N DY PN NMINIDN DN 12X DN oD

31/03/2016 31/03/2017
% %
10.43 10.73 NN 1217 298y PN ONd
13.42 13.36 9910 N oy
*DYWITI MW HHID PN DN MWD NUNI T2 2I8Y PN ONd 3
31/03/2016 31/03/2017
% %
9.08 9.18 YN - PYRI 217 9I8Y N ON?
12.58 12.68 VI - 5915 )0 o

.329 PPN ORPIA DI NNNN DD NI PN NYOIT DIDD NON DMWY DIONY *

202 DOYPIVN DD DMV : DINI DY 3 T2 IINRY NMPN DY DDIINN NN .N
TN )OO0 DOYHPIVH DIDII DY DMPWY MYNN 11D oD

Sy naYpny
VYW OV NOIPND  BIUNN ALY
NNMNONY DOVTIN NNNINOVNY
31/03/2016 D2 ora
31/03/2017
20,012 21,116 NPN NYINN PIYD Y093 0
1,871 1,930 YIIWON N0 YD) : N
31 22 PV 12003 : N
18,110 19,164 CVA+ RIWN ND YD) : NN
INTYUN 19990 YD) NI MY
540 474 (NNNOIRIVYN) DI
(15) 11 NN
5 10 DN
27 (38) mMNon
32 (37) MY
135 65 DINN DY0I)
724 485 2”19
4 (1) CVA-2>»v
18,838 19,648 CVA + N9UN 19270 209) 1990 NI’
44 19 PIY 11950 209 MY
(8) 31 NYON 11990 209 NPV
20,776 21,650 19950 Y093 571"

.(Credit Valuation Adjustments Losses) CVA*
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

M on 3
NPNHN DN TN NDWNN NTTH PIY TN DXONDN PANXNIYA N
: [OPHNI 218 PPN ONPIZ DINPI NN WITID NPHN DN NDWN NTTHD DNM PND

31/12/2016 31/03/2016 31/03/2017

32,164 30,566 32,568 DYTMINNDN DIV MNITY DRNNA DXDIIN O 1

,MINPIAN DINN2 NMMY»I MYPYN 1P MINDNNN 2
DY598Y YTMINY INDHN ,NMVLIIN , DY)
DYI98Y TINNRND NOINNA OPNX TN ,0MONNIVN
DOYMP

DONNNA JINHDA 1INNY NNNK) YD) )2 MNNNN
- - - NTTN2I599) RO TN ,NDNY MPTN MINMINY
1NN DN HY NBYNN

11 26 40 DTN DYDY DX PYIN PHI MNNNN 4

- - - TV 22 11090 MNPOY 1)1 MNKNN

71991 INNRY) OMITRN IN DIV PII MNRNN 6

2457 2,183 2,319 ONRIYKN TIY NV DIDIODD

269 267 285 IYINN MNKNN
34,901 33,042 35,212 991950 ONS TNYY N9YWN Y90 TO 8
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

3171272016 31/03/2016

32,405

(2)
32,403

23

22

@)

41

6,453
(3,996)
2,457

2,292
34,901

6.6%

19

30,812

(2)
30,810

18

31

49

5,907
(3,724)
2,183

2,167
33,042

6.6%

31/03/2017

32,830

(2)
32,828

28

37

65

6,184
(3,865)
2,319

2,324
35,212

6.6%

PPHN OMY NPOLMTTMBPYN VIV .2

(n/RA)p2Yaa]
NIRND MAPYUN

TR, T M PNHDID MRPOY D3I VYD) JINNI DD 1
(7PNXIAP NYISM MNNVLI MY

NYRI T3 P NP TNNY 15NY DX0) I DIDOD 2

1999919 MINPOY 0913 1212 LYNY) NMIIND MISUN O 3
(799 9%

229133 1222 MOPYN

:NONTI) DI PHI MNPOYN 920 NNVWPN NONWN Moy 4
(Y 1M MNWN PNV DY NNNAN INKD

235 NMNMYPN OTNY HININIVI NOWN 1?32 MIDIN D10 5
DTN X2 MNPOYN

19NV, DTN I NIMY MNNVIA (Up-gross) DI 6
NDINO MPTN NMINDND ORNNA DMINNDN DIOIINN

NNV 12112 NINYH PNVI ?)2 DY2N YD) HY DN 7
DT MIXPOYI

Y POV NPINDHD MVN DY NIV ITDIN ITH) T8 U 8
Mpon >

1INV ORIYN 7T HY DXIND YDVPAN 2P DIDD 9

P52 MODIN 1) DINNINND DNDYVPAN DIIVYI DINDP 10
1INV ORIUN TN

0291 1°)2 MIPYN 70 11

T9% 119993 11919 MINFOY 1°)2 MIOYN

1797 NID) T M 11PN MNPDY )2 1V DO 12
17999 MYNVNIY MNPOY X2 MNXNN INND (DONPA
ORMNIVN

DN HIAPY YN YV DHYY YT HY ITHPY DINID 13
TIY 7 PN NMINPOY PP)2 101N

T PN D3I 1PX2 2370 1TH) T HYOINIUN 1270 NYWN 14
T

12105 MNXPOY )2 MWD 15

799 119993 111250 MNPOY 122 MISYN 70 16

NN HIINND YIN MPYN

1IN 2P TIVA IIITNA NIN NYN 17

NIYN TV ONY DINIDOY NINN PH2 MNRNN 18

INNN NN NAYUN TO 19

mavunn 7 PN

YN 1219 PN 20

moswnn 7o 21

MINN on’

218 171 NP 1IN ANNNY ONNNA 91NN ON° 22



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

INSIYNI 119D NIYYN - /) PN

Y995 MIIN M%) 4

NVPITN_MTI ONPDN NPPO_PI IR LD NI NYIVY PI1AN DY 120 DI 7271 DXVIY

P3N NN YPYD THW IWN 2907 MTA NYNINM

INIUN 1)2°0 .5

L PIPMPANN TINYD YT T IN INY HW 191D 90NN NRIIND DXTON MIKINAY N0 1N INIUN N0

DYINPN DMPOY DTN P2 MNI NHONX MNVINT NINDN PIA IRIYN NP0 NI NDXAN NN N JPYNa
NOIWM 1IPA MNP DOPOIN DN PAY DMK DN INIWYN DY N9WNN NN PY 19N

P20 N NN D) Y915 P)22 ONIYN 1D DI NP2 DOPOIWN DN PaAYY NN dNYa DMNDD

.N2°20 ND0Y NP

DOUMNHO YN D10 DY GO YN DIND DY 3 727 299 NN 700N NNT PORIYN NP0 1271 DOVID

.22 NN YPYY TIY TWURY L2016 XTIV NYTH POND

NN D MPWN Y TO N

(I NPYMIL PNIYN NOOWN DY DMIPOY DD 29D 10INT ONIYND NP0 MNTONN Y2)D Y10 oD

31/12/2016 31/03/2016 31/03/2017
man 0L MIN> man OO M man NOY MmN
mysmnn N9PNN mysHmn N9YPNN mysmnn NP
m N)PYIN

25,503 25,372 25,942 26,053 25,494 25,616 mMNNON
4,664 5,976 3,518 3,628 6,038 6,100 N MR

44 45 49 49 55 65 (PA579 72yn) DM
6,188 6,463 5,774 5,917 6,328 6,193 INNONIYN 1D
1,146 1,120 1,147 1,191 1,141 1,162 D> INN
37,545 38,976 36,430 36,838 39,056 39,136 7nve
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

NYIIN TYIN

JOIPNI PN IMN DY MOwn .2

N9YUNN DV 2Y2)7 92y MRNND NWN
RNDN
noOWYN 1120 ,
me me YN Ion ovwx D oo opa mowss U
31/03/2017 oy
428 161 6 - 1 589 86 129 374 27NN
157 132 813 - 3 289 157 82 50 INX
585 293 819 o 9 878 243 211 924 'no
13 2 26 - 1 15 14 1 - *LDC mmn
31/03/2016 DD
247 259 6 - - 506 89 239 178 277N
162 355 64 - - 517 187 330 - INX
409 614 70 . = 1,023 276 569 178 5"No
17 2 32 - - 19 16 3 - *LDC nmn
31/12/2016
333 164 6 - - 497 95 128 274 277N
170 225 881 - 1 395 166 189 40 INX
503 389 887 = 1 892 261 317 314 o
13 2 27 - - 15 15 - - *LDC mmn
Least Developed Country - LDC ~ **
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

YT TN 90 MOOWN 2D
2 PN PRIYND YTHI TN TN ONIYRND MOYN NNDINT 12D YN

31/03/2017 0YY
55N 70 DMINK wnzl?;zvm DN 2N MMN mxNoN
7,723 - 1 - 5,751 1,971 nMIMNIN
538 - 66 - 184 288 12N NVPO
699 - 21 10 84 584 DYNPI2 DITIND
12,126 - 3,941 48 81 8,056 DYTIRN
1,004 - - - - 1,004 MINDN 19T PINVII2
5,241 - 1,052 5 - 4,184 DYDY NPRIYHP
6,720 - 976 - - 5,744 D”LP DPOY
3,923 - 136 2 - 3,785 Y TY MNNON
1,162 1,162 - - - - DYINN DYD2)
39,136 1,162 6,193 65 6,100 25,616 2199
31/03/2016 DYY
7,070 - - 3,111 3,959 NN
482 - 36 5 211 230 12N NVPO
1,102 - 26 25 219 832 DYNPIA DITIND
11,513 - 3,775 16 87 7,635 DYTIND
916 - - - - 916 MINDN Y797 )NV
4,790 - 971 1 - 3,818 YN NPRNIYIP
6,220 - 933 - - 5,287 D”VP DPOY
3,554 - 176 2 - 3,376 INTY MINMION
1,191 1,191 - - - - DMINN DYDI)
36,838 1,191 5,917 49 3,628 26,053 LY
31/12/2016 DYY
8,047 - 1 - 5,667 2,379 MMM
537 - 66 5 206 260 12N NVPO
771 - 21 21 83 646 D»RPI1 DITIND
11,973 - 4,175 13 20 7,765 DYTINRN
953 - - - - 953 NN Y797 )NV
5,086 - 1,013 4 - 4,069 DYDY NPNNIYOP
6,599 - 1,002 - - 5,597 D”VP DPOY
3,890 - 185 2 - 3,703 ITO MNNON
1,120 1,120 - - - - DINN DYDI)

38,976 1,120 6,463 45 5,976 25,372 5"No




31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

NV TPHIN NNPN NIN 29D INIYND PN |
: [OMIDIN IYIAD TPHIN NP THN2 INIYND NDOWYN )2 DO TINYN DOIDITNIN 2D9TN NNDANN

MPNRNVON O NPN N wnn Syn T MV SN ="
(npAVANEPa) NP oDNVY DY WNN
31/03/2017 oYY
28,862 371 5,247 9,426 13,818 mMxXNoN
6,308 . 461 4,246 1,601 2N MMN
65 5 8 7 45 0™
6,193 1,170 11 1,174 3,838 INNORIYN NID
1,162 690 - 12 460 OMINN
42,590 2,236 5,727 14,865 19,762 INTYNN NAYVUN 99 90
31/03/2016 0
28,638 299 4,367 8,243 15,729 MNXNON
3,787 - 1,008 1,942 837 2N MDN
49 5 12 6 26 0™
5,917 1,064 12 1,146 3,695 INNONIYN 120
1,191 700 2 - 489 0NN
39,582 2,068 5,401 11,337 20,776 INIYNRN NOWYN DS O
31/12/2016 OYY
28,468 302 5,026 9,123 14,017 MNXNIN
6,208 - 684 4,397 1,127 2N MDN
45 5 8 6 26 DM
6,463 1,241 11 1,262 3,949 INNORIYN IO
1,120 638 - 12 470 0NN
42,304 2,186 5,729 14,800 19,589 INIYNRN NOWYN DS IO
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

MIPOY NY ND 29T NIYNN PPN |

2 [OIDN S TNINGD DI DY PN 29I 290 MDD HD1ON INIYNN NDD

31/03/2017 099
DNNI XY MAIN O»IOYA
) b ND
s ovie. TP L ome  oowm
oy NoYN)

1INV MDY
NN - NN
28 3 1,911 22 23 1,866 NP - YT MM
2 - 1,876 1 55 1,820 VoI MDY -
- - 458 - 3 455 0”019 DIMIPY
47 13 10,587 107 157 10,323 INN
77 16 14 832 130 238 14 464 »INDN YO O
28 28 3,824 57 - 3,767 APTY MNNDN - DOV DIWIN
43 14 4,051 31 20 4,000 INN -
148 58 22,707 218 258 22,231 SNV NN YO TO
- - 380 - - 380 INIWI D2
148 58 23,087 218 258 22,611 YNIY MDY Yo g0
:9MN2 MY
:INDN - NN
- - 15 - - 15 V91 M2
- - 308 14 25 269 NN OINDNY
= = 323 14 25 284 9MN2INON YN O
1 - 31 - - 31 IPTH MRNDN - DMVIY DIVIN
- - 3 - - 3 INN -
1 - 357 14 25 318 9mMN2a NN HON TO
- - 203 - - 203 91Na 0Ypaa
1 - 560 14 25 521 YA MYrYa Y9N 4o
149 58 23,064 232 283 22,549 49258 Y9N 70
- - 583 - - 583 o*pra Y9N 4o
149 58 23,647 232 283 23,132 Y5n 90
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

(I OIPDNL S TNIND DDA DY PYN 9y 295 IO H9I1DN INIYND 197D

31/03/2016 £
DN XY MIN oO»NMYI
) ) ND
w0 omeo. T g ovno
oy noym

1INV MDY
$INDN - NDY
*9 2 1,670 17 30 1,623 NP - YN M2
*2 - 1,888 - 35 1,853 YOI MY -
- - 311 - 6 305 DM DIMPY
*47 9,874 82 194 9,598 NN
58 7 13,743 99 265 13,379 »INDN Y51 o
19 24 3,386 57 - 3,329 ITY MNNIN - DOVID DIWIN
*33 11 3,641 26 21 3,594 NN -
110 42 20,770 182 286 20,302 INIYI NN HON O
- - 274 - - 274 SNV DY)
110 42 21,044 182 286 20,576 INIWY MY UON TO
:9MN2 MY
:INDN - NN
- - 139 64 - 75 V91 M2
- - 317 - 30 287 9NN INDN
= = 456 64 30 362 91N INDN YN O
- - 35 - - 35 INPTI MNNIN - DPVID DIVIN
- - 3 - - 3 INN -
= = 494 64 30 400 51MNa M HON TO
- - 559 - - 559 9MN1 0PN
- - 1,053 64 30 959 9MN2 MY Yo 7o
110 42 21,264 246 316 20,702 MNDX YN O
- - 833 - - 833 021 95N 70
110 42 22,097 246 316 21,535 951 o

25
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

31/12/2016 DYD
DN XY MIN O»NMYI
) ) ND
oz ovaes M L omme  oomwa

oy noym
:INIWI MDY
$INDN - NDY

10 3 1,853 21 28 1,804 N - YT M

5 - 2,034 1 61 1,972 V912 MY -

- - 276 - 3 273 DMDINY DIMPY
48 11 10,186 91 179 9,916 INN
63 14 14,349 113 271 13,965 »INDN YN TO
16 34 3,713 62 - 3,651 ITY MNNIN - DOVID DIWIN
39 15 3,931 33 19 3,879 INN -

118 63 21,993 208 290 21,495 SNV NN HIN TO

- - 334 - - 334 SNV DY)
118 63 22,327 208 290 21,829 INIWI MDY 95N TO

:9MN2 MY
:INDN - NN

- - 16 - - 16 V91 N2

- - 306 16 32 258 9NN INDN

= = 322 16 32 274 9MN2INON YN O
1 - 31 1 - 30 TH MNNON - DPVIY DIVIN

- - 3 - - 3 INN -

1 - 356 17 32 307 51Na M HON TO

- - 312 - - 312 9MNa oY1

1 - 668 17 32 619 9MN2 MYy Yo 7o
119 63 22,349 225 322 21,802 7228 95N O

- - 646 - - 646 02 95N To
119 63 22,995 225 322 22,448 251 70
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

INIYN YTOAND NYIAN NN NYNN N

MNMDNY INIUN

Y079 MINON

NN T

oA

291 79 mHwNN)

99N 70

PN

31/03/2017 092 NNNDAY DIVNN NVITY YV NApNnY

376 - 376 59 17 300 N9YPNN NYYNND NYISN NI
32 - 32 4 1 27 MNIUN ITDIN X2 NINNIN
(63) . (63) (17) (1) (45) NPRNIYN MPPNN
28 - 28 14 - 14 MNTIP DAIYAIPNNIY MAIN N2)
(35) - (35) (3) (1) (31) O, NPNNIYN MPINN
373 - 373 60 17 296 PPN DY NYWI9N N
26 - 26 2 - 24 DTN NINONRIYR Y PYWIN PHa - M+

28D INIUN

019 »INON

9NN 1D

o
mHwNn

95N 70 95N 70

MY

3170372016 D2 NNONONY DOYTIN YDV DY PN

367 1 366 55 16 295 N9YPNN NYINND NYISN NI
(5) - (5) (3) - (2) YNIUN YTOOM PI2 MDIdN
(23) - (23) (11) - (12) NPNRMIVN MPINN
29 - 29 14 - 15 MNTIP DIV IPNNIY MIIN NMI)
6 - 6 3 - 3 ), NPNNIYN MPINN

368 1 367 55 16 296 *NOYPNN PNOY NYISN NI
25 - 25 2 - 23 DMIND INORIYN IPYI P2 - N+

NDNY INIUN
(npiphal Y099 NN
el iv) el iv)
2 mMovNM 2 NN 919

m "YHINI

2016 920872 31 OY2 NNMNONY MY DY NNPND

367 1 366 55 16 295 N9PNN NYINND NYION NI

36 (1) 37 10 1 26 INIUN ITON )2 MIRNIN
(137) - (137) (57) - (80) NPNNIVN MPPNN
110 - 110 51 - 59 MNTIP DIV IPNNIY MAIN NI
(27) - (27) (6) - 1) I, NPNNIYN MPINNI
376 - 376 59 17 300 *NAPNN NOO NYIIN NN
28 - 28 2 - 26 DMIND YINONIYN IPYIN P2 - M+
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VNPT IO P12

31.03.17 DY D0 HY DN YN JIN DY HWIIWN TATIN 297 NI

TVITIVON NYNY DRNNA PONIYN N0 NNNON MINNY N0 NOVWNN MDD N
*INTUN 1D NNNSN N .1

31/03/2017 Y9

Y51 70 1250% 250% 150% 100% 75% 50% 35% 20% 4% 2% 0% DMIPYN
7,723 - - - 1 - - - 576 - - 7,146 nMININ
536 - - - - - 536 - - - - - 12X MVPO
698 - - - 26 - 189 - 483 - - - DYNPI1 DITINN
12,041 - - 110 11,857 - - - 26 - 48 - DYTIND
998 - - 3 995 - - - - - - - MINDN 1797 PNV
5,229 - - 30 10 5,189 - - - - - - OTNY NPRNYHP
6,701 - - 66 16 6,619 - - - - - - DNLP DPOY
3,922 - - 6 138 1,558 983 1,237 - - - - T MNNON
1,162 - 279 3 468 - - - - - - 412 DINN DYDI)

39,010 - 279 218 13,511 13,366 1,708 1,237 1,085 - 48 7,558 Y91 9o

INIYRD DY D) 23NN MITINYY DID DY NN INIYUND MOdWN *
31/03/2016 0V

551 70 1250% 250% 150% 100% 75% 50% 35% 20% 4% 2% 0% DI
7,070 - - - 1 - - - 475 - - 6,594 nMININ
482 - - - 6 - 476 - - - - - NN NVPO
1,102 - - - 156 - 339 - 607 - - - DYNPI2 DITIND
11,513 - - 95 11,418 - - - - - - - DYTINN
916 - - 8 908 - - - - - - - INDN 97 PINVLII2
4,790 - - 28 7 4,756 - - - - - - YYD NPRNIYIP
6,220 - - 62 17 6,141 - - - - - - DNLP DPOY
3,554 - - 5 151 1,304 669 1,425 - - - - IO MINNON
1,191 - 254 2 493 - - - - - - 442 DINN DYDI)
36,838 - 254 200 13,155 12,201 1,484 1,425 1,082 - - 7,036 55N 70
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VNPT IO P12

31.03.17 DY D0 HY GON YN JIN DY HWIWUN TATIN 297 N

3171272016 OYY

551 0 1250% 250% 150% 100% 75% 50% 35% 20% 4% 2% 0% DIVPYN
8,047 - - - 1 - - - 565 - - 7,481 nNPINDM
536 - - - 17 - 519 - - - - - DN VPO
771 - - - 24 - 274 - 473 - - - DN DYTINN
11,911 - - 97 11,814 - - - - - - - DYTIND
947 - - 10 937 - - - - - - - INDN 9T PNVLII2
5,061 - - 32 10 5,019 - - - - - - YYD NPRNIWYIP
6,560 - - 72 16 6,472 - - - - - - DNLP DPOY
3,887 - - 10 143 1,639 1,025 1,070 - - - - IO MINNON
1,120 - 262 3 430 - - - - - - 425 DINN DYV
38,840 - 262 224 13,392 13,130 1,818 1,070 1,038 - - 7,906 951 o
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VNPT IO P12

31.03.17 DY D0 HY GON YN JIN DY HWIWUN TATIN 297 N

*INIJUN 120 NNNAN INND .2

31/03/2017 099

959N 10 1250% 250% 150% 100% 75% 50% 35% 20% 4% 2% 0% oDIPIN
7,848 - - - 1 - - - 576 - - 7,271 nNPINDM
426 - - - - - 426 - - - - - 12N NVPO
778 - - - 15 - 253 - 510 - - - DYNPI1 DITINN
11,165 - - 108 9,595 - - - 1414 - 48 - DYTIND
981 - - 3 978 - - - - - - - INDN 9T PNVLII2
4,600 - - 28 7 4,565 - - - - - - YYD NPRNIYIP
5,076 - - 59 11 5,006 - - - - - - DNLP DPOY
3,922 - - 6 138 1,558 983 1,237 - - - - T MNNON
1,162 - 279 3 468 - - - - - - 412 DYINN DYDI)

35,958 - 279 207 11,213 11,129 1,662 1,237 2,500 - 48 7,683 Yan 9o

INIYRD DY D) 23NN MITINYY DID DY NN INIYUND MOWN *
3170372016 DYY

95N 0 1250% 250% 150% 100% 75% 50% 35% 20% 4% 2% 0% oDIYIN
7,070 - - - 1 - - - 475 - - 6,594 ny»INIM
480 - - - 6 - 474 - - - - - NN NVPO
1,102 - - - 156 - 339 - 607 - - - DYNPII DYTHINRN
11,453 - - 95 11,358 - - - - - - - DYTINN
910 - - 8 902 - - - - - - - MINDN 1797 PNV
4,764 - - 27 4 4,733 - - - - - - YYD NPRNIYIP
6,182 - - 60 11 6,111 - - - - - - DNLP BPDY
3,553 - - 5 149 1,305 669 1,425 - - - - APTY MNNON
1,192 - 254 2 493 - - - - - - 442 DINN DYDI)
36,706 - 254 197 13,080 12,149 1,482 1,425 1,082 - - 7,036 95N o
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VNPT IO P12

31.03.17 DY D0 HY GON YN JIN DY HWIWUN TATIN 297 N

31/12/2016 DYY

Y51 70 1250% 250% 150% 100% 75% 50% 35% 20% 4% 2% 0% DMIPYN
8,167 - - - 1 - - - 565 - - 7,601 NN
426 - - - 17 - 409 - - - - - 12N NMVPO
861 - - - 10 - 330 - 521 - - - DYNPI1 DITINN
11,057 - - 95 9,481 - - - 1,481 - - - DYTINN
937 - - 10 927 - - - - - - - INDN 97 PNVLII2
4,422 - - 30 7 4,385 - - - - - - DTN NPRNYDP
4,944 - - 62 13 4,869 - - - - - - DML DPOY
3,886 - - 10 143 1,638 1,025 1,070 - - - - P TY MNNON
1,120 - 262 3 430 - - - - - - 425 DYINN DYDI)I
35,820 - 262 210 11,029 10,892 1,764 1,070 2,567 - - 8,026 Y51 70
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VNPT HINIDIN P 31.03.17 DY D0 HY G0N YT JINI DV OWIHWN 721N 29D N0

:(D21992) NMAIYY PYI PDIN PNV T DY MDIINN INIYR MDYN VIV PND

31/03/2017 oYY
MYSNNI INIYNRD N0 NHYND MDD i) No
N INIUN INIUN
), NPVYN 55N o N1y 11:2333 10" "I
7,848 125 125 - 7,723 7,723 NN
426 (110 (110 - 536 538 NN NVPO
778 80 91 (11) 698 699 DO»NPI DYTINRN
11,165 (876) (91) (785) 12,041 12,126 DYTHNN
981 (17) - (17) 998 1,004 »INDN V97 PHVI2a
4,600 (629) - (629) 5,229 5,241 DT NPNIYHP
5,076 (1,625) (15) (1,610) 6,701 6,720 DMOP DIPOY
3,922 - - - 3,922 3,923 IO MNNON
1,162 - - - 1,162 1,162 DYINN DU
35,958 (3,052) 0 (3,052) 39,010 39,136 Y9N 90
31/03/2016 ©YY
MYNNNI INIYRD N0 NHYND MDD N lv) ND
’ INIUN INIUN
), NPVYN  9ON O "1y ]]::\\j;l 10 oW
7,177 107 107 - 7,070 7,070 NN
373 (107) (107) - 480 482 NN NVPO
1,157 55 68 (13) 1,102 1,102 DY»NPI2 DITIND
10,651 (802) (66) (736) 11,453 11,513 DYTHINN
894 (16) - (16) 910 916 »INDN V97 PHVI2a
4,107 (657) - (657) 4,764 4,790 DTN NPNNYNIP
4,561 (1,621) (2) (1,619) 6,182 6,220 DNVP DPLY
3,553 - - - 3,553 3,554 IO MNNION
1,191 - - - 1,191 1,191 DYINN DYUD)
33,664 (3,041) - (3,041) 36,705 36,838 991 70
31/12/2016
MYNNNI INIYNRD N0 NHVND NS N0 N0
) INIUN INIUN
), NYN 95N o nMaay ]]:;“\3;1 103 e al
8,167 120 120 - 8,047 8,047 NN
426 (110) (110) - 537 537 NN NVPO
861 90 108 (18) 771 771 D»NPI DOTIND
11,057 (854) (107) (747) 11,911 11,973 DYTHIND
937 (10) - (10) 947 953 NN Y797 NV
4,422 (639) - (639) 5,061 5,086 DY NPNIYHP
4,944 (1,616) (11) (1,605) 6,560 6,599 DMLY DPOY
3,886 (1) - (1) 3,887 3,890 ITY MINNON
1,120 - - - 1,120 1,120 DYINN DU
35,820 (3,020) - (3,020) 38,840 38,976 Y51 o
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

Y1) TN INIYUN 112°0 MAYVUN .6
SV MDN MIDYON MY DWIY DI HDINI NN NPOYA YN TEY TIO NP0 1N YT TN IRIYN NDD
INIYN 11DPDN PON NNNN YTHI TYOIRIYN N0 .NPOYN ININ 29 DY DIVWITIN DIMDYNL TINY N NPOYN
DTN TSN YYD 1N AN TOINN NP NN
NINN NYOWNN 25590 NIDINI ,IININ PYINT DY S31NN INNN ONWN N1 YT T8 ORIUN NIP0Y 9w
TOANN NN GPYN NT DIDD .DINL YPYI NMNNVI NPIN 712 VP MNIDN NN TPHNINIDIAN NITND
.POYN ONIN TINY> KD TN TN DX ,PIAD DINNY NVYY
P20 ,TONY NP0V 1TAD R INDNN N, INNTN JNNN NYIND ONIYN NI 732N NOVYNY T
TIWY DIVN N DITINN NIWY )10 I8P, 00110 DYDY DXPWINI NPOY NINIAD YANN ST T8 INIUN
SNTYVIDN PIWN TIVY DIVN I NPOYD DYTINNN TR 93D Y0 IX 22PN NN D12 NPOYN DY Pvn
.NPOYN DDA DXTIYA PIVN O PNNI MTIND ONNNA,NPOYN NNPN 951 NNNWND MU

YTV NYTH PYND DDNY AUR 7DD HY qDN ¥ DTN DY 3 727 %90 MY THDNI IR 00090
.P32N NN YYD T WX 2016

1 OMDINA DTN DMDIND DIPPYWINI MINPOYN MYINN IRIYN MAPWNI INNN MNYN 2200 DMIN) N

31/12/2016 31/03/2016 31/03/2017

4 1 2 27NN
21 15 19 NMON SN
5 5 7 NI X2 0N

- - - DMINNI MNND SN
30 21 28 191 119193 1IN MY Y9N O
27 37 56 TPUNINIVIA TITND YIN IRIYR NWN
(12) 9 (19) NP MIvN
45 49 65 PP MAVN INNRY INIYN NOYYN
4) - - PIMNY NNV
41 49 65 ©291)3 1232 9V INIUN NOUN
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VNPOIT XM P71 31.03.17 DY D0 HY G0N YT JINI DV OWIHWN 721N 29D N0

MM PPY 7
DYU2N YV NN MY DPIWAR DMPY HWa INPANI PIAN MOIDNA NS N0 N PIY N0
NPY TPNTOPNN NMOPVWI NPV D ,PIVN OPNNT DMIPYH DIYANN PRINRD N MIND) NMONNM
1120 : DNIN PNPON 12907 DX Y910 PIY N0 .NNN PV DOIDY ,POYN MY NPY 1PN SNOWA
DPIIN N0 NN N0, 1P N0, 002

YTV NYTH PYND DOND AUNR 7DD Yy qDN ¥ DINI DY 3 T2T) %90 M%7 THDNI IR ,DM090
P20 NN YYD Ty TWUNY (2016

: [OMDNI PIY IDD PHII NN NYOIT I DN oD

3171272016 31/03/2016 31/03/2017

- 1 0 1P N0
3 8 5 PN WY N0
- - - NN PO
- - - NPINN NID
3 9 5 PN MY91 Han-90
22 75 41 1270 YD) HON TO

208 PPN ORPI DI NRNND INITIND 19 NIPDI Y9XD 12D H915*

NPMND MYN

JPODION NVND WRI NI I PNVPPTN NI NPPTHN THONI 10 IITHN NPMNI MO0
A3 (NP NN NTHINY  29D)  DOYNIN NDDN OTOIRD DM 7N yapy  mYann
SNN) 1257 NT YWNIND MINYN NNNN 7.5% DY NOYN XD D02 MTIPI 100 S N1 15555 MY NYwN
NYOYNN DY MON MNMP G0N .11 NMDY YWNIND MINYN NNNN 2.5% S (9% -100 DN ,28.3.17 -n
MYUN NDYN (NN TN N7VNY 1IIXD DPNNN TTRY TN, TINY ND) TIN NTHRXN TN DI MIMNN
NP0 YTIIND DN MDD YITNN GONI .PIAN YW OISV 11NN 4% DY NOYN RD D)2 WNIND INNIWNN
19 MM 9955 ON*A (VaR) N202 TV NP OWNIN,NTHNNN DDA NP0 DY MYN MY DXADNN
A2 NPPNAD NIDOYADY INDND PPN DN MDY MDD VTN

DXPNYA MNIN NMNNINNY NXTHN NN DXIWINNDN DNNINN

NS DN PIVND NI PIDN MDD DM DMIAYNI DIV MNTO NMDN IWIN PNVPITN
191 DNA LIPVTY BMAYNIN NN JDIND TTNN T NNDNI .1 T2WNA DINVY NIOM 1IVN NY2 NN
YN DY12WN DIV DY9IN NMDNDN TN D212WNA DAV THOIIN DINN VTN

TNPI SO DING MTHH DIIN DIPNYI MPIN NMNNNIND DY DMIPNHA YD D PTHIN PXAN 9NN ,q0N1
PAVANND NS 797721 DIPNVA NMINNONIA NT NPDION N2PVNN YR MVYKI

MMYN 9170 TNXD MYNWYNN MO 1900 YW MILPN IR TPNVPITI INNTHN NNPNN ToNNa
(19N YXPIAN PIN NP PND,10 P9 NN GO VIPAY) TPHIYIN MY NN

MYNON YW VAR -1 T DY 2NN DO DX NNIYY 2)an VNN ,ANTHN )IYAIN TONna ,qona
SV YN NYIIN THNN YNINND NAN NPYN PNVDINN MIXDIIDN NVIWS NIVNIIN NVIVYNN ,TPRPIAN
.2017 v

MMYN DY PNY NITYPN 1IRY D11 DDIP DXPYWINI 7MINK NMINPDYI WY DN DTN
: (ALM) nym2»nnnm DYoo) PPna

1DONON 2017 NIV DY NTURIN 1IWATN TONNI DTN D1DINS D¥PYIN DXYYIDN INDKD DIPINIA DINANIN
PN 0 -2
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

: DMIVYN NTHNNN MIIHNT DIDA N0 PIHPRNIYNN NDHWNIN PTPDIYIN NOYWNNY 1IN 1177 oD

NMIVN NHYN 1

3171272016  31,03/2016 31/03/2017
TONMNIVN NUN

N7y PN
1,135 825 1,078 TINN N9
759 866 822 TTH TINN
%) 37 (2) N7ON TN N7ON
1,887 1,728 1,898 22719

YOS NYOVN .2

3171272016 31/03/2016 31/03/2017
Y555 NYPWN

Ny NPIN
1,811 1,558 1,754 TINN N
174 219 235 TTH TN
13 54 22 N7ON TN N7V
1,998 1,831 2,011 209

WOYD NNTHN IYITN TONN NIDIYIN NDWNN TV YIND) DIDI1H ,DIDDPN YDy DY Y10 oD
2999951 DP¥aN NN

N0 TN NON TTN TN TN N
(0.5%) 4% 87% [mh)alARdA]
3% 12% 96% DMOPN
1% 6% 92% yxmn

NIVINDD DMDIDON DMNPINN NNOYID DRNNA NPN PYOW NMINDIVA NMININD YIDON NPWNN
.20V OXTINNNI TR DD D)

D093 PPN LI DYDION DIDIAN MNPV 2D MUY NV DY MYVIN PNVPPTN MYIN
D092 WPWY N NN 100% TY -40% :73 MY IOV 155551 DP¥aN NN MMPHRND Y2INNM
N9 DYIPYA PININ NITNIN NN ,N70N TN N7VNI DI WPWY 25% TY -10% ,T10 STINN

DTN

INDNT PPN NP DI A
ANDNY NHWNN PIAD P3N Y MNDPNNNM DX DI THNN MIXNN MDY P2 PN PN
NDNY PPN 15D AUN NPT TN PNYRID TITHI DIV NDY DN MYIIT WD TNND

19) INDN NN DY DIPIMNIN DD DYPVWIN NITIIDY 2 HINI MDD MYIIT DY MINY N NP
ANDRY PPNN SV DMINK 022> 7T DNILHY DIPYWIN

: DONIAN DYDIIIN NN DI PINM D PN )N

NN NPAN IINXY D) O1DINY DXPYINI MDY ,N70N DWYPYA INDNY 1IN MNN PN
NPNNN NI MYALVNI NPPNY MNPOY ,)PNVPITN MY YRIND VIWIRY D1PND DN
SAN DN TIY MY NONIAL 97N NPSINI MMPY MDY 19) Yavn
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

INA MDY 4PN 230 MDND DIMNN) NP PN MIVND INDND DPIND NTNNY DXPINN
SHNDOPNN VaR -1 77y 9y 1923109 19) 7170 Y NYOWA MDY NN NN MININIDIN TOININ
TONDOPNN TPNION DY NN NSVN MYSNNI NN MDY YIVND NPNNIN PPN qONA
DN NIN) TPSON NND HY NN YN qONI IR MY ToNN2 1208 TOONN I NPOYY
WX IMPI PN MIVNY INDNY PPN MDYIN GO .(NNIPIY TPNNIND NNT NN NN 12 TNH
SN

T YPI9M 16 -2 113 )IYAT TONNA NNONDN N70N DXYPYA TINDND NN PN NYSINNT NI
PN MIPTNA DY ,NPANIT 2N MDA NTHRYN NN MIAY ,INDHRN MDY DY NIPaN
JIUNIND NNNN P DY NIPAN NI OIT DY

JINDN PIND INND DONPR )
AP PIY NP0 DPMYNYN DIV PR ,1T NPT DIDID TN T 1WNDN TIND NN

DINDD 5INNY OYTIN 29D O YT PIV M1DDY NWNN DY G0N YN T
DR PNIYNI DORN DN IWN N0 ST DOTIN 90N MYNNDNI YINND PIY )10 917
TONND DN NIPON YTTNY DOITIND .DMIDIN MNITL NDNN TNXD DOWNYNN N DY DXI0N
2320 NYYTNHY ONNNZ YN POINN DTINN NPPM OITIND NDVP NNONI NITHN YW 1N
D772 91900 RYN2
: PIVN )1DPD N2 DYVNWNN DXTTNI DMIIIN DODTIN 2T YN PND
ONPIIN PPN N2 )10 D) PPND NN LN DMWY OO0 MY MV TTH .1
.02 5¢NINA PIVN 2NN DMIPYD INNIAYN MNY MY TTH .2

,ONN NYAWN 235 (11220 125570 PNN DN WON TNND PNN) XMPP9 PN PPN IR PNN TN
NIANOD 3 DY VTN TUR L,PIAN MOYN DY PIVN DTN DMDY PHN DY Nyawn 991510 vwnIna
IMPADY NP LWININ NNIIYY ,NNT .ONY 7 TY 3-D NINNR XD IMYHNND MDY PRI ,)NIDN
.DNY 25 -5 NN NN

NN NP0, 1PN MDD : BN INNIYNN MW DY DIIWNN NDY0N NN KD NN H9I1D N 1110
PNV MDY DXIANN DD DD 1O NN 1D, NMYPYNN YPIN1 DINY DIDII DY INIUN
NYDN IPYIAY MPTNI 2VINND YWNIND — DPTHN PN .DMI) DOOINI DXPYIN NIND
3150 92 -5) ANYN PNNN 4% NYWIA NPN N3 TN NYAPIV )PNOPPTN

(Value At Risk) VaR 112°02 ymn 7vn .3

AT NAPNA PIVN INPD MYNNNN DY DINNT DIVYY HIRDOPNN TOINN NN TOIN VaR-1 7N
NY9IDN PIAN NDHYN NN TIYND MIVARNI HTINN NINKIN NI NMVDVLD PNV NHNIY NN
3230 99 DY PIVN MNP0 HY MNNONNN NN INADY 7Y N0
: VaR 21N mow 3 mn»p
,OMUN PNDY0N BN P2 NPXINPM NPV NXIOVNT YIDIY YWY - THILVNIY VWY -
NIPON MNIND YD DINMN NN IT VIV JI1D0N DTN D DNV DINMIND NN
JPORNDIN NNOONN
.92¥2 DNNMINN THO DY NP0 1D NPNTIN DX NTOIN - HNVONIN PXNON NOY -
D12 DINNNN )0 IN DINYN NIPON 2HDIN NMNIDNN 223D MMNIN DXNMN KD 1T NVIWI
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31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

N2 DYPWIN N2y 0X PN VaR 2N NIYarNn nIvnia-NY nvow — Monte Carlo noow -
D02 DY NN MNIND NOMWN NNZANT NI DY NDDIAN NVIWN .NPXIIN NI OMINID
JMNSANN NNIND NPANN DY 17 190N DY MINIPNR NNDTY 12y 2N

,TPI0NIN NVIYI MYTIN MPTNI AWIND (INDNY PXNN IXPIAN PPNN) MPYaN H95 HY VaR -n
NN TNYY NVINN NAPNN ,MITHN YA TONNI .0M 10 YW DT POINDY 99% S¥W NV NNI2
MY DY MUN 1WA TONNA YNINND NAN MDY TPNVDNN IXNIMON NVWY NWONN NVOY
2017

N2 ,Monte Carlo NVYYAY NIVNISN NVIVA TN MIPTNA AWIND INDNY DPNN VY VaR -n
DY HY T POINDY 99% YW ) INVI2

V192 TOONN Y IOV NPT PPNN Y9I Y 2IWINT NYNINND MR HTINN DV AN PITAY 15
NI TIPIND 99DNY NN ,1VNINON 12702 NIND TIVNN M) Y9I TOONN TWNI Yapnn NN
.VaR 2vin 1712y nasnnm 1% Sy noy

TYIND N2)) VaR -1 2N TNND wnnwnd 23an 9N N2 NXI0NI19N NVIWNN M HTINN MOYIN
\amn]

D022V MNINN MR NIMNIPYT NTNOVDVLD DTN NI VaR-n o7 -

NVYY Y Y 2WINT,NIPDN PNDTNNA NPYN DY HORNIN NNDINTD NN MIVNIIN NVWN -
5Y MINT A NDON DN HY THNVDIN TNNTINNY NN MNVODIN TPNNION
21PN 1N N )N1DYDN M DY DIIINANDI MDINND NIY, T NSy

MHINDN ,NYP YANNI DINY DINDYY DITOINN YW OITHD DNMNN PN VaR -0 TN -
MNIND MIYIYNND IWNRD (NINDY 99% S¥ MPNNN NP ORNNA) 1% -H NI
IUN TOIND VNN DON DR PIINNIND DNYNND PR 7290 57NN DY012Y MPVLDILLYN
YHNINIVION TOONN NN 7Y JNPND 91D NIYNHN .OMNNP DOWININT 7320 DINNY DY
NP OVININA

TTNDY T NNPN TYNI NYVLD NINN NPV NWYNY NN (D 10) YapIw 130 PO -
AXIPNY NP MPIIN IDINND NNDYNN T NNIN .07 10 TINT NWNNY IN NN 9D YNNIV
.07 10 TONNA PPN NN NAIPWH NI 121 12w MNPy

NV (INDNY PPNM XPIAN PPNN) MY Y95 HY VaR -1 Ty M90 1ON Yap PPNOPPTN
DOINININ MINYI PNINN 4.0% DY NV XD 99% S¥ MPNN NN 09> 10 YW POIND 10NN
AT 929N NN NNYI XD NNTHN YA TONNA . PD 92 -5 MPTN O»Y

TONNDIOPN NOVYN oy MONNDIOPN NOYYN —
Y290 ToNna 31.03.16 PYNIN PV gonna 31.03.17 m PN
2016 ¥ YWUNIN o 2017 v o
34.2 32.9 19.7 15.3 51191 NYWN

MONMANM PIYN ONDDY 1INNDN NPYN NN DXINNNDN N0 YTOIND TAND WHIvN Nt 1D TN
NP YWNIM NMIYIIN SNIN HY DMDYN ANV IYITIN INDIYD 1IN 1PN PON 19N
PIYN MDD HY qUIVN DININ NN

Y DTN 2D MYIANN PIAN DY HTINN MNIN HY WY (Back Testing) Ta¥>T2 NIPNIN NINKIN
PVLDYVLY 4PN NIN 1) NPVLDIVVON MYITY

NVYA TPNRY MPTNL AVINND INDNY M TINY DPINN DY VaR-N :Inonn m»ys Sv VaR-n
Sy NPNID MY YA PPNVPPTN TAN DY DY I3 POINDY 99% S NNV NNI ,MIVNIMN
9N MZ2H90 NININ 1Y XD NMITHN NYIIN TONN .DPXNNN TN Y32 VaR-n Ty
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(Stress Tests) NP 2IN2NA DXTOON MM 4
, D00 NNT MNYPN NMAX NYI NNNN MXNN DY NDNINN N9 DOYINND NP NN
DYYAPN DYRY ,DOMNN DIND NNPIY YDNN ,PIYI MDD NP PHNNI 1IWN K9 DN
DWPRY P)AN NHOYN NI 10N NN PONNN PYND .DINK PID TN NON NV
,DINRN PNDP0N YTTNY DOYYN THIX DIWHYN DN TI2 .NOPN MWININ MYSHNI NI DMIIDY
AN DNNND DWNINY DYON»NNN
— MMV MY NDHOYNN NTTHY 232N DR DOWNHWHN YYD YN DY DOODIAN NINOPN YWNIN
MMN) NIIWN TNND Q0N N TNND MNYPND NON MY THIRNIVN DY TPDID DY)
NOIWNN DO DIPIAN DY NPHNRN YAPY YMIVYN TPNND YININD 2N TNNDY ICAAP - NN MNoN
JPNPIAN
995 HYHONONN TN DY PIYN MDD OMNINPYN NYOVYN NX NIPYNN NV - OO Nwd -
;799957 MYN AR GPWNRN ,NMAMNNNN DIDIIN
NN IYAWNM (WTIN TY DY NNVD) NXTHHRN NYIVYNN NN 1T NYNL - TORNIAVN W) -
DMPYN NRNIND NIYRI TV NN DN 1IN TNXD WHWND NIN DY (MY DY NNHLD) NNV
PY22Y PNN DN DY MPAWNN NPXOTINT HDI DY MIAVIND N MYIVN .PIVN N0 M2
ANV NN NYAYNT 2N TNXY ,GDNI .INDND DIPINT NPRAXRD NIND NPT
Y2590 MDION DY NP WININ 1732 DMPWN D) DY5I)

OINP WININ PRNT TPRNIYN PRI I PYIYD PRI N TN PIY NDDD P)an NWN
TTH2) OMIPIYN PTNN MIYWI DMPY (D121 KDY DMD1APN) NN MMIPYI DNV DID1ON
N DX NOWS APIXNPT DINT MNNI MYPYNN Y DNNINI DNIPYY 1OIND D PNNN
: DYOYNNN DMIPOYN PPN MWININ ONY .NPNOVNNH

i YIN2 NV A¥NA NN WNIN - -

;27NN OOIS AV WONIN -

;TN DPNN AMOY WININ -

PN OIMIPHN PIYI MNIWD NMOY VNN -

2333 PPN ORPIL TIN NNINA WITID,D»IO0 DIWININ 1) DIOD) DOWININ I90HD DY ,q0N2
Sy NYAUND 1M NP YNNI ODI0ON MNWYN NPXNYY 11 MONMNN PNVPPTN YIpY MmN
ST NV AXP NNV, )NNN NMIPPHN YONd

MNPV NN NNEAPN DY NP OWNIN DM DWIAPI  DONNNND NPN OWNIN
NTRA NP OWININ POIND TNNN NI G0N P DNIWPN NYN DYWNIN Impact / Probability
.PY2N HY MYIAN N DX AN 210 GPYH DMWY DM

YD 287 -5 PNNYN NN 12.5% YW NN PYITON MY NNOP NININ DY NN

PNNNM 15% NPV NPN MY DY NNV YTHH NNVY TPRNIVNN YN NPN NN DY NN
YYD 345 -5 NN

38



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

"IYON 119°0

IN MOWH ,DIIN ,DMI9 DIIHNN DY HWIN IN MNINI ONND INNIND TOIND 120 WD V9N N0
DY2”P P332 MOIWNM OIONNN ,NPIDOYAN ,07IXINN D2 2DV NT N0 .OMNNN DIWIVND NNNIND
,PIY ORAUN : 1130 DINN DMIDO0 Iy NOYPY IR NPYW 171N WY Y1YaN 115702 1NIPHY HW DN DYINN
.1T DINNT NPVLINDT PPN IRPIA DINPI MKXNND ONNN DN PIAN IV PO M)

NI PVOYN PO ,THPPOY NPIYNT PNIPD NNNY MY DN ,DNMYNYN NP0 MDINT 5391 IIYan )10
MDD S PIAN LTI 29D NPT NPT ,1210) YDNIN APNTNOV NPV, NPN NPV, MINNIM MDYN
MYXNIND TPV DN 29D MIPT PO .NPRNDKY 17D NPINVPI VAWM NP 72901 YR NPNHNOV
.P320 Mawn NPINNA SOX 5NN

MTINY MNXNT MDYN 9290 ,YHRN NYNTNOV MDD MTIN DT Y52 Ywan N0 91271 DXVI9Y
NYTH POND DM TUN 7DD DY Q0N Y10 IND DY 3 727 290 MDY THONI NINRI ,NOPDY NPOWNN
221997 11970 152 110 DY 11220 YD) DI NI L2320 TN YD TOW IWNY 2016 YMY

INPIAN PIN 1123192 NI 222D MY

YON .PIAN DY TIVN M PXNI MNYIN NI DY PIY Y PNNI DT APY TOINY 11270 17 NN )10
9155 N1 P90 .208 PPN ONPIZ DINP INNND ONNN TIYY ,NT PNIDY NOWN I NN NRSP NP0 Y0)
SW 3 72T 299 MO TRDNA NN PONRPIAN PPN MMNA NPYTIH 1272 DOV .PIY NDPD D11 NNON2
L2220 NN YOV TIY TWNY L2016 YTV NYITH POND DDND TUR 7DD DY ON YN DINA

WO NN ONYM MYPYN DY TINRRND 1IN N
SOV NN ONYNONPIAN PPN NMIND MDY Y2)D OINN) oD

3171272016 31/03/2016 31/03/2017

1Y INPIIN
18 17 19 moy
2 2 2 PN ONYD NNPNNN
20 19 21 MnONY

PO MYPYN N0 .2

3171272016 31/03/2016 31/03/2017

nIY PN
20 19 21 MIPNO RO MYPWN
- - - MIPND MYPYn
20 19 21 95N 10

P NYIT )

31/12/2016 31/03/2016 31/03/2017
N’y PN 1117790 PRI PPN NNDY NN

1 1 1 20 PN NP -
1 1 1 MONM NN -
2 2 2 DI TN -
4 4 49 10 DY1T 991 10

39



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

INPIAN PINA N2 12D
5y D) DWAYN NIN DMPY 1IN MY DMPYH DOYIND PNY N DNNID N0 17N MM N0
12N MNPWA DY SN AWND NMINWHD DO TNY DINITH TN DY SNINN TIVAIY NN PIaN YD) MY
JDO19P0 DY QDN YN DIN DY 3 2T %95 N2 THONI NN OIRPIAN PPN N2 NOXD DD DIVIAD

L3300 IR PYT TOW IWNRI L2016 YTV NYTH PYND DON IWN

12592 ©IWY 999N MWD MW TN

YPNNA YIDY TIN DIMITHN MHPIN PPN MYNHAND DD DNIPWY P)IN IR HYD My ndna
TN MY OO NN JPIND INIRMN PIMIAPNNM PIAN FDIIND DOYIANN DIMIN M .NI2YNIN
IDY0N NN 11319 NIXOI NPN TIINNT NI BN 1IN IYDN PHND DN NPNRIINAN MININN

PN NDDIAN 12372 NNV DY T292O073PN YININ DI XINY TIN NYAN STINN DY NPIOINN NN
1PN D02 N0 D ,0°901 NI NP0 M DD

DNNN2 ,MINVIZND DMWY NTOSNN MINNI 1227 OND0Y 19NN YT PPNVPPTN Yapy mMonn
952N NIINN INRNIND I 22N YD) MNY DY SNONN TIVA NIONDIOPNN NN YNNNIA ,D01PN D0
SV OIPY PPNLPPTN WX 28.3.17 PINN .DMIDNNN TNXR Y2 IXIWNN DIPYL DO MTIP) 100 bV
: (M8Y )N HONNNI) MYTNN MO PN .MYANIN

I NDY MY MDY
3.0% 2.0% TN NY Hpw
5.5% 3.5% 198D ©PNNN TTHY TN Hpw
1.5% 1.5% N7ON TN N7ON
7.5% 2.5% NTINNN MIDN DO

.2016 120872 31 OPH DMNDD THDN NN NWN 19D MONN 1272 YD

: ([ H31HMI) Y53551 MVN DY MIN MNPV DD MTIPI 100 DY DOOUMDN DMWY NYIVN N

31/03/2017
100 Yv Ny 100 v Moy
TPONDOPN NOYN D02 MNP DI MNP
Y3770 Tonn3 N, N
o o o MNYYI MNYYI
M M
Y (26) (18) 22 TN XD
Y (65) (56) 48 TR NS
Moy (20) 15 (20) N0 TN N’ON
amY (71 (59) 50 257 79
31/03/2016
100 Sw 1Y 100 bv oYy
IINDOPD YN DI MNP D02 MNP
Y9N ToNna
N MY MY
' 1927 1920
Y (30) (30) 28 TN N
Y (97) (73) 63 TR TN
Y (12) 2 (5) N70N TN N7ON
aRtal (113) (101) 86 Y51 70

40

.10



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

31/12/2016
100 Sv Ny 100 bv Moy
n’bw:vopr:; YN poammpy o1 mmp
13;):;n 1 m; MOYa Myva
2227090 N N
Y (44) (10) 12 TINN N
Y (97) (55) 46 T TN
Moy (12) 7 (11) N0 TINSY NPON
N (112) (58) 47 290 19

DINN DINIPD 151N YV 3 7273 IRY NP1 Y ©0IND 19)

N2 D200 NPPO_PI9 NN NP0 DTN NYAV 9272 DOV PIaN DY N0 I 7272 DOVIIY

L2210 NN YYD T TUN 9051 MTA DOMINM NWNVPIVTN

DOMI IR ,7DINDD DY GO YT DINA DY 3 T2T7) 290 N9 710N NN ,DINK DN 272 DOV
, N0 NHDID PN MO NMOINY NPX OINDD N3 9932) PIaN INNRD \PYY TR TWRY ,2016 IV MTH POND
MVIVON NIV, PVINM NID PVLAYA )10 ;1D YTRIN NPNINIV 1D

41

11


https://www.mercantile.co.il/MB/sites/mercantile.co.il/files/mercantile/Financial_Reports/170011721.pdf
https://www.mercantile.co.il/MB/sites/mercantile.co.il/files/mercantile/Financial_Reports/170011721.pdf
https://www.mercantile.co.il/MB/sites/mercantile.co.il/files/mercantile/Financial_Reports/170011721.pdf
https://www.mercantile.co.il/MB/sites/mercantile.co.il/files/mercantile/Financial_Reports/170011721.pdf

VIPOYT NI P

31.03.17 DY DM DY G0N YN DIN DY OWOHWN TATIN 29D MO

MYI1IN 3D BN - 74 PN

NMIMNND PV TINYD) DIDI 1T 19NY 72)3N NIDMD NN MY IMDII M8 NN PADY INDID NN YANN IMIINTY PN YNNIY N0 1N MM 190

IYUNN DYDY HY Napnd
31/12/2016 ©y2 NNV NY

25PN T 70
(Y3 mn)

7,182
945
241
501

203
5,200

5,200

914
238

676

42

ND T TO
pZIPAlY) )
(y8mn)

16,214

4,820
4,626
6,768
7,728

7,728

3,669
238

3,431

25PN T 0
(Y8mn)

6,787

960

235
525
200

5,335

5,332

933
338

595

IUNN DYDY Y Napnd
31/03/2016 9Y°2 NNI»NONHY

ND T TO
pIPAl")a)
(Y¥I01)

16,031

4,694
4,660
6,677
7,589

7,586

3,557
338

3,219

0OUNN NYISY HY NaYpnd
31/03/72017 ©Y°2 NNPNOVNY

59PN TIY TO o TW 0
(v 1) 2PV
(VS IN)
7,515
957 16,485
248 4,968
503 4,648
206 6,869
5,134 7,726
5,129 7,721
5 5
940 3,722
271 271
669 3,451

DN DY TOAND YOPINY DN MY TVINI

A} pRJa)

1112) MIINI 02093 5N 70
(HQLA) N2y m>oNa 0¥02) 5N To
DINYY DI 229N

, 0NV DXPOYNI DITNI OPNIVIP NMNTPO
B Rlyal

DD MNTPOY
DX MNS NMNTPD

0 30 DY NYIVN NMPNT NP

17139 ,NVIN XNYIIRNIVID NN

(DTN DXTTEN H3) D1LIWON DIIIND MNTPIO

DYRPIA DPINN HY MNYIL MNTPIN
DYDVINNIP

DYTTINN D) DN1IIWON DIDIND DINY NMINTP
(010N

DXNLN XY MAIN
NV ORNIVID NN

(YD, MADN MY MYIT

MYIT) DINY NOWN PIA DI DN
NN PNV

20N M8 PO JTAIN PIA DI DO NN
M9 OIRIWN NP
MINN NPHIN NH MNDIND



VNPT IO P12 31.03.17 DY D10 DY G0N YT DINI DV OWHWN 721N 29D N0

75 2,474 67 2,065 74 2,451 MINN NN NI NMININND

7,134 - 7,295 7,105 DN DI 99N Yo 70

- - 020393 091971 DI
- - - - - - (1IN 99D MRPOY HYND) MNLY MRNON

1,897 2,768 1611 2,396 1,852 2,724 1ITO2 MY MOPYNN DIDID) DX
179 205 304 414 233 297 DYINN DYDY DM MO NN
2,076 2,973 1,915 2,810 2,085 3,021 020393 0319113 219930 YN 0
DNINN T TO oNINN T TO oNINN T TO
7,182 6,787 7,515 (HQLA) nna) m59Ra 0997 02993 b5n 99
5,058 5,380 5,020 D) DINSY DI 9199t VON 70
142.1 126.0 150.1 (%) M%) %05 N

(DRI DYDIII DTN 2)D) DD 30 TIN PIINNT YT DY NYIAT NI IN NYPAT MITMYN MPIIDN SN2 NN 1IWINY DOHPIVN KD DY *

(DR DYDID) ODIIN 22)D) R DI DTN MNYY IN DIDIRNNI )INVI IATPN NYYIN INND 12WINY DOIPIVN DY *

Sy 192311 2 7N 22 NN NMY MDNI DT DODI HY NYN WD) NPVLINDIN MM YD (2) -1 NP DI DTN MWW PNV MNDTPN (1) NOYIN INRD 1AWINY DIHNIND DD ***
(DY030) DN

43



VNPOIT XM P71 31.03.17 DY D0 HY G0N YT JINI DV OWIHWN 721N 29D N0

YSINNN MDMIN MDD DN 2IWIND WYY NPANNN 190N N
ANTHN )Y TN NP NPINN 76 HY DXVIVE DOYNINND DY DINNIN ININ YN

M1 MDD DN NMINXIN M) A
DN MPIIN ND DN DY DOWAVNN DMIPOYN DX INN .1

DN PIINY MNTPYAN G0N APy Yyavn (HQLA) NIy MK O¥ONN 9N -
-2 MXY ORIYND TN DT ANTHN 1YIIN TONND NN INIYRD G0 DD
NN NMTPINT DM 423 TO2 DY NOIYD I WIN 717

N2XUNN NMNNND TY NINNN NNPNN DY ¥ITL NI NP I 990 -
PO M IPNY TINN JOP POY PRIYAP) MPOT MO D NTPXIN DY NNURIN
(12150399 1 1RV TINN

NYAN APIND GO DNV DTN DITTIND IRIUN N MDD 990 -
.32 Y NIMNN

UTIN DY NNV )ITOD MYIAN MDYNN OIMITHN HPIRN GN -

MOPN2 D7) DX WPWND ONN W1ONT , 1IN MINNI PIaN DY Nypwn modnn - -
M1 MNS 1IN NN YA DY NVINN L) 1D .MDT NING 2IN MNMND N DM
.MM MDD DN NN NPT

VAT TNND DNIPY OONNPN TIN DY .2

31712/2016  31/03/2016  31/03/2017 1 2)Y2°01 M1 1D DN >1)7 01N

:0VY
7,603 6,829 7,310 M) MNI DD HON O
7,509 7,504 7,034 DINNY DM MN
2,221 2,158 2,447 DY) DMV MNN
5,288 5,346 49,587 VI ,DINKY DIMITN MWNINN
144% 128% 159% MN N O’

DY DN DY) ONL31.03.17 OYD T 31.12.16 DN ,2017 NIV HY NYNXIN YN Tonna
.M2PDN TV P9 408 TO2 DY) Gpwnn 159% -9 144% -1 MDD

44



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

N2 MONA OYPNN DXON AN .3

DYDY DYAYN) IWN 1 N7 YD) 0PN P332 (HQLA) 1Ay MK D10 DYDIN AN
(100% DTPN) M2PHN NDD DN NNN PHVIT DTPNRY DINGD DPX TIAYY INPI DN
MONI DO TO NN 96.2% 2017 YW NYRIN YN ToNN YX 1NN N 1 NI 0N
:(DYOPIVN DIV @ MNPDIIL) (HQLA) N2 MR DXD2)N 2991 19NY .NM2)

31/12/2016 31/03/2016 31/03/2017
AQ)a)al oro y§IIN orv YN oy
6,960 7,348 6,755 6,721 7,260 7,030 Al Rivalaliplv
221 254 19 100 254 279 N 2 11090
1 1 13 8 1 1 22 NNI 0D
7182 7,603 6,787 6,829 7,515 7,310 "”’""(ﬁgﬁxzﬂng

MMM NDM DN 2N H79Y (DINKY DINITN MDIIN) DOINOXIVIAN MPIN MIN -
DY0)D) DIMIND MNRN MO [ TIND 7.034 02 31.03.17 OVD 1MONON
SR TINODN 4.587 7D IV DINKPT DINIIN MDIIN INONDN

S CTINGDYN 7.31 7O N2 MR O3 DY0D) 31.03.17 DY PXNN PIaN 0TI -

31.03.17 DYY MYHN MDD DN IWON NNONI PIAN SY MPOWVN 29Ty 7190 -
T TN 2.723 -1 DINONDN

PR MNPR OY NPT 4
200N NN PNJ PI2D NIYAND 1T NNINHD MDY M1 932 53197 YINDN P2 1N PN
15y 1YY NYR DNIMY DITPAN MY YTPNNY MNTPION DONNN 31.03.17 OPY 1PINIPN
DONN M 10 -9 TY /) 1 -0 DNITPY DIDPINY NDIN MNTP 5910 42.4% mi 1M

NN NP D91 23.9%

S¥ 59151 DIDON D MDD N DN YN VYPY” YD NYIVA MINID 1N ,90N2
2017 MW Y¥ NYNIN 1Y YXINNL DONDN DNVP DIPOYHR NMNTPIO) DINIVOP MNTPO
TY DY )IWPED NINN NMHPNY NV YN HINNVID NKDD NYY [ TINDM 16.485 -5 T02

(2017 MY HY PYRIN )YIID YNIDN) I TINDM 7.726 -5 TO2 WTIN

TPIVON NNV NYIITY DY MPYN .5

-2 DONON PAYTY T2YN DI 1PX2 OO TN OXTTND THYN PIANY NNV TO 31.03.17 O»Y
PN 48 TOI MNNLYA YTRIMN PIIMPY DY VNN PIva MDY i3 . 1o ) 10.2
199 40 TO2 G0N R DN 31.03.17 OPY P3N 55D MADN NPIYIN PHVIT MYOIT PHa
DM’ 30 YV )ON 19NN YNV SONNDIDPNN NMNNYIAN DN DONNN AWINHD 1Y DIOD .M
NINND OPMVN TUNI

NMYILVN THNI MPDN NDD PN .6
TN HPY MI9Y) DYPYIA DY DMRINND TINN D0 TO) DOOPYN 93112 1PV SN PIan
AININ TON 93% -5 YW NYWA 31.03.17 DY DONON (N7OND TN IPY) 111

VINHDN TON 5% NYwa 31.03.17 OPY DONDN DMRIND TINN DXON TO NYONN IHNI
92N MNIN YT ¥avna DM2AIN

552 103 ¥V DN PAY NN MDINI DIDIIN TO P2 TPYILH NHXNN DY TPV PIan
MPTNI OPMNNT MYV MDITIN MDD DN NN KNI (AT HPW) DPMNNN MYAVHN
:NMIYALN A5 NPIDNA MITIN NI DN Y2XD DINM PND .1PIY

45



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

3171272016 31/03/2016 31/03/2017

130% 120% 141% DYpY
417% 213% 508% 27N VT
485% 308% 530% NN 57NO
144% 128% 159% myavnn Yo

;NP2 MTND PA PONIN YONN MDD I HY APNDIN NN OY IWNOn .7
JOMNN NPNR MDMIN MDD DN DY) IMDMI 28D DY PIAN DY MIAN MIANN DY \NYAYN

P2 MY MRPOY PONRNXY J9IND M DX DD ODIN "ONPOIT NNIARPYY THNWN PIAN
APNVPITI NMYIND 19521 PIYOININD PN TR MYXIND OXN NIINN 120 233N

46



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

191359 199501 M1 PO HY G0N Y191 1IN DY 3 727 1INV NPN DY 00Iann ny 12
20M0 MDMIN MDD DN N NI M NP0 71272 NANIN DIVIAD

NPH PO N

2321 5¥ 1NN NNHVIVON .1

DORYY DY 17 190N 9PN 2N PT DYPNN DOTMIVD NN DMONI PTN NIHDNA

ND NANIN2 INDY ,I70N P .MPPDN NN NP 2D NYTINN NTHY NN DXNVIANN

SV DN MPIDN YY NNYAWN MPTIN NDYD DN RYNI DIPIAN Iy MPON NRNN DIW»

TPRPIAN NN PIAN

QLY NN OIPINN APW PIANY DXTTH DY NNY PN TRR TR 1D MDDIN NI ONd

LJONPIAN NOIWNN D995 AN TN INPNL 09N .MNPHRN 91N MYMIN i) 0INna

5270 S 1109070 NIVIVONX NONNN 1D I .NT DN 21939 YINDIN 90 ¥aP P NVPITN

: DYNAN DOINYY

PN DYOINWURDI NTITY -

TIAND 2T 9D YAP) TIDTYN NN TMIVIVONI - ORIYUND DIT YTV YW NN 1PN -
% Yy DHYMIND DXAVNN MNPON DD DX NIND PYN> PN PORIYND T3
DYONNIYOPH NVYVTPXS APV MDD MDD DN 221 PPN ORPIA DI ININ
.DNVP DPOYM

JONPIAN NOIWND DN P22 MM 2NN DY DIXTTN NN DONINNYN DM -

STV MINTPA DY DPI MDY YOV TPRPIAN NN MNY MDD -

NN MNPN DY OMNMWUN YIINHONNVD MON»NN -

P3N Y PN MNPHY NN MINTP PYD 297 5y YR (N)

TNND DPMIN DX PNDHD MNPHY THPAYN NPXD NIMNDN P12 MNPHN DPI NPITH
DYDYION DMIVYN 232N 29202 NMMPIN NN 17 2320 MDA P3N PNHN NPR 9%
MNIPY ,NNT TIMD RIY MTOM ,0PPOY) DMINDH MMPY DY) XIND ANy Y52
1P2OPUNI DINIYHDP

AN NBYI MNPHRN DNNN NMY DX NN MNPRY THPNYN NP NN NIIDNI
MMPON D01 NN NIND NIVNI PIVY INNND 22N ST DY DYPYIN NOY MDD
NPYTIN MTPONA PNION MNTPOY Y992 ,0YNPIA NMTPP XN DNVPN DPNPIAN
NPIDNI MITPAN DY OV DIINDYT NMIPON OY NNV TIXR PO NNIN 1T MY .09
YH¥a MMPON DY NX DOXNIVNN,MYPYN XTI PI2N DO¥90 IR DINNND NNONI .NODN
DD WY

47



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

S PPN ST Y NMTPXO NNVONN 1272 DN (2)

31/12/2016 31/03/2016 31/03/2017 NN

NYY (m)alv) NV DD NY Y 090 NTP2aN
% m 15 % m 1M % m 23999 I
42.0% 11,421 43.2% 11,055 42.4% 11,708 17y
24.3% 6,609 24.4% 6,240 23.9% 6,607 107y 1-n
9.3% 2,539 9.9% 2,534 9.0% 2,487 100 Ty 10 -»
13.8% 3,742 13.1% 3,361 8.9% 2,459 500 Ty 100 -1
10.6% 2,888 9.4% 2,416 15.8% 4,361 500 Yyn
100% 27,199 100% 25,606 100% 27,622 210

P2 15y N9 NPNX ONIMY OXTPIN MY FTRMNY NMNTPON DONNN 31.03.17 DY
DONIN ™ PN 10 -9 T @ /N 1 -H DNIY DITPINY NV MNTP YY1 42.4%
ANNN @ DY 10 TY ONINOY DXPPN DY NMTPYA 571D NDNN NP H9ON 23.9%

SNDND NP YD 66.3%

DYTANIVN KDY DI TANWN DD .2

TN .31.03.17 OPY N12) @ TINODN 31.4 -2 DIRONDN VY MTNINDD MIINM PIaN Y0)
YIPOTI 2IN MIPN TAYY PIAN NN DID)

MNPOY MY NPODNN 2955 INPINK PI2 VN NPYON NNVY MMV PPN PN -
.D12°01 YIP2IPON NI PIMNIPY WY PIaN YN AW

D148 702 31.03.17 DYDY D) OOHNDN NON MNVAONY -

YIND Y905 P HYA NMNAY INPINK X2 NONIN NPYON NIIVY MMV PPIN AN -
1P IPON P2 NONAN NPODN 12NN TN DY 19D MDY TDINND IN ORIN TDIND
.NOMIN NPYON MY NPPINY DINDYON

YD) 13 902 31.03.17 DYDY D) OONDN NON MNVIAONY -

DINNA DXV D)2 NOWN NN DINNDY PYNI DXDIN NPXYD MDY NN DY»Y Nvna -
ARTGS n59y1n) NNX P12 DYDY DMYYN NPIYIDY NIIVN SN 232 7Y NPpYIn M
NIN NIWNY DMIVIPNHN DXPIAN P2 PO NPNH DD NIV NIVIRNM N NIWN
MITON NND .00 MIAYN NINAD YIATIN GPINN NNON KXY DXPI2 MDD NIMY
23210 OMINP AT OPIAY INIWNR NYIAPY ,NYD NYN ,PPTIND MUY PN DWITNN NPYYON
INIUN 12 HNIY 2320 WY DIMODN DY RINN DIVWNN NN NMVIND NIVHNI IR
95 NN ,NNUNI THITA MI1AP TIAYwa ORIW P32 NAWD 15.11.2010 OYA PIaN Tayw Nt
NDNAN NPOONA HHINNN MNMLIN PNIYN7A VT DY FTPIMNY NMIAPNNNN DOON
.(23.7.2007 DY NON DY) Y DWIY ,INYNI TIT 8N TIAYYD qONI) TIY MY
TR Y9N 297 -2 NNONDN TPMNY MMLIN MY NN’ 31.03.17 DD

48



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

4207
A(TIPAN NMPDVPON M) PNPON KITP) NPDVPANRI MMNI NI

D205 DN NOYNN 2NN NN NNY TYNY SYNNN

AND DN 1223 2329 1) D) DX P2, )00 WHnn 12 1IN
PRIAYN MPINNYT MYIDN 1Y NMIYIN NN NI
.OTC -y DN+ MIay+mMNon

.(M0VD) PraN DY NPNINY MYPYN + NDNY ORIUN

TPNIND PIAN NINPIAN NIIWNT MDY PADY NIVNA NIRPIA NPN NNNINN HINA NDY
D22 P2 MINN XMY NPNAND

WX YR, MPON MIN ITNN NNVIAND DX TYPHN (DXPND DRV DXPND) DY DIDI)
L7320 P22 12 OMODINN DINNNA T

Ay NHPY 0ININN N0 1PN - (Credit Risk Mitigation -CRM ) 'NIWN 1120 nNNan
L2127 P3N NONR MIXND 29D (WITID DITANWN D73 MNNVI : IPAYI) 2 DTN MNN
NYINY TO2Y O TIN TN 2995 19YW INIUND NOWN NN NINAND ,)NNN MYOIT 1wN nya
.NYIAN DY NIPON NNNAN NYIVWN NN NIVNI

¥ HNIYY D)2 NPNIN 29D . PMIMPY NN 1932 DMIOX DITDIN MDD PIAN INPY NTINY
NYITIN NYION - NVIS DDA HY INIUN YTDIND NYIAN .NPNXIAPI NMIVI MY Y¥ID
NYI9 D319 1M MIVI DIDA HY IPTLIV MIN )2 DAY ORIUN Y TOIN MDY

N9Y DPN) MIIN HY MYITY MNP )2 NWINN - YNNIIAP DID HY IRIUN YTOND
097 PNIY” NVIWA NYTTNIN INTY MINXNIN PI2ORIYKR YTOINY NMIYIAN MY (DPPN

PPN ORPI DINI ARINT DMYNWNI (PITRAD IN) MDIND) INIYN INNY N2ONNI IRIUN
313

NY DN IWUN,N9MINN DY NTNMN 209 NNIYN NYITI 132 NPININIVID MYIN 17 YWY 1IN
YN PIAN DY ITHYNI IN INIURD IVPED DDA NYIN 1IN 10N

9 HY WIAPIY DYTINI 2NN DOWHINN DIDIDDN NN MY DIV KD YD NN P3NV 1IN
.2)NN BDOON

SY MYNNN NN ,DMIMDN IN DPNIND DONNN NITHIN NN¥T THPPOY NIVNH
200 NIANINN

JOI MNT MYBY INNIN DIVY 112 IN PN ,NINNY NNIY TP MY, 1IN0 NI
PRV 2INNH PN 9212327, 1NNN DIV DINN NPT IDPIVY IV MNTI NMOY IN
PNN2VN

YD OLNIN MYNNNN NYAUN MINYIT (NPMDIN IR/ NPMNI) MPNIV NN

49

2N9v) - /N PHN
oNM NN .13

NI
997 MR

MOUNPITIN
(Key Risk Indicator)

S¥O VYN
O INIUN
NN NIN OINIUN

TN ONIYN

9iNa

NNV 7 NNV

INIYN )10 NNNSN
(CRM)

INIYN YTOIND MYIN

man

NTNMN NNIWNL 2N

0N N

YPOY TV
Key Performance)
(Indicator

nmva 1IN NI

MNP NNIAN
(Stress Tests)



31.03.17 DY OMD DY G0N YN SIN DY OWOHYN TATIN 29D MO

912) MNINNHN PNVYMY DI MY YaPIw TN : (Regulatory Risk Limit) 157110913 b2
L7220 MDOWah DIYOPN 7 DN

NNDN2 MWD 9123 MNNKN ,PIAN >y ¥apn TN : (Internal Risk Limit) 101339 nban
Y00 NIANNN

DD DYPYIN DY DIMNNNN NI YIPN OIAPN /7 IMOUN 0T DV SOPIWNN YN InnNn

NPPOYN PIMIVN D20 HAPY 19N PIANY NNNYNN NNT DY NIONID Ny ap

(MDVPID NIIYN) DININ MDMN NI PIAY NN PPN NN P DDV YaP)
JUNID NYAPIY NDIDN N0 NN XD YR NDP0Y NOWNN DY WIANNY TV
L2200 YV MSPYa2) MAPWNA DIVIN Y9I¥NN NDYON NIWN

;s INIWR/NDYD IMANNI AWNNNA DIPY 1210 IRPIAN TINNNY 120N NN ,HY¥-NnIa Nydap
31270 NYAP DY TNY 29 NN VAN 217D DN

NNV NINN NN TNKY ,INDH NIMND DY MPIMNT DMDINY DIPYWINI NI 2570
TI999 IN AP ANV DN IN DIWHNND DIPNND MW NN NIND TIND IN/A ,INP T
TININD OYIIN NN POY INDHNY PPNNN POND 2WN? YDIND PYINY 3T /IRIVIIIN YN

NI I9DIND TV MIYIR NNOPY IN INTIND NN 12720070 YWDd

MWW 3T AN PIND TN TNIND TY /IR NMIVY 12NN NIIDN TIND ¥ 2320 TUN Y1)
ATNP 0PN 12 DIVIN,NTID DRIV

DYNY NI ONY DMINN X DIITI DIWNPN SV INVDM IX NVMDN MOYINYN
IMIYA NNDNI IRPIAN TIRNN PNIVN DPIN DN NVIN IN NXPN HY MYHNNnnnD
TPPOYN

MYPNY IN, 07152 DNNIY IN DXTOANY DINHNY DMVYY DRNI/MYAYN IN DV )N
NYAPNN TN NIINI MIANDNAL(NIIN IN NNNN NNII) DINDDA NVIOYN YY NI NN
PNOYN NNNY D912 NP OWININ (720N IN 7IYYNRN NDDY D) DINIPI) NYTH DY
.VaR-5 nnbun 1mo ,n»ouoovo nuncamnnd

DOYXIANY,MNYI NDINI2 DIND) DN YN DD 0> PYHN (Over The Counter)
DM DYTTY NIV P MDY

99 - HRIUNY TIY MNYH DPRIRN NN 02019 Hw nnn (Credit Conversion Factors)
INIYN MYN TIY MIYY D191 DMINA IN DXV 2 HINI DY MVITIVDN NYIN
LINIWUND 1IN MNITPNI YINIYW MYSNINI

20 NN 99191 MIND 9NN PO MY 70N (Financial Stability Board)

PYND YT 5D TOMNN .PNRNYN NPDINAN NIIWNN NN TVIN TYUN 09I MOV MYIDON
TOMIN MY .DMNINDI DMDIV DOPNY HY MDD NN NI PODINAN NIIWNN NN
1IN 012702 DIDV NPITH WD TN NNIINI) YDIAN TN YNNI 1270 NN NINON
MY

NMIYIN NASNNN NXIAP NN DPOINAN M DYNI (Financial Stability Forum)
D»NINDII DDA DXN) DMIIIN DIPI,ININ ITIVA 1N NPYRI NPNIND NPDID
PNINDIIAN NPDIAN MDD AN OTPY NIVNI

MRPOY 0TI NI TN (International Swaps and Derivatives Association)
.9onn

50

[azzbYa)

nNN

2°0Y NY1O
(Risk Tolerance)

MPY ND

7YINN 90

N0 599

P05 NIANON
(Risk Appetite)

INONY PN

195 PN

wnNIn
(Scenario)

NP OWNIN
(Stress Scenarios)

P9519 92N
(OTC)

CCF

FSB

FSF

ISDA



