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Allowance Rate & Year to Maturity ~ b5 ! & All Rate by v i Allowance & Allowance Rate by Asset Class ~
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Results  View: IFRS Allowance by Stage/Scenario ~ ALL CONTRACTS ALL ADJUSTMENTS

Summary s3
CONFIGURE VIEW

Year to Maturity (wavg) ~ Unpaid Principal Balance (sum)  Allowance Amount (sum)  Allowance Rate (wavg)  Year to Maturity (wavg) Un

v Commercial 3.3598 1,697,253,400 13,020,208 0.0076 3.3598

v 2012Q1 5.479% 37,631,882 840,201 0.0221 54796
Stage 1 21775 8,344021 9,678 0.0011 21775
Stage 2 6.6117 27,411,698 828,629 0.0300 6.6117
Stage 3 3.6687 1,876,163 1,895 0.0010 3.6687
v 2012Q2 48767 12,143,840 50,191 0.0041 4.8767
Stage 1 6.6694 7,578,120 46,816 0.0061 6.6694
Stage 2 0.1725 2,308,220 1,095 0.0005 0.1725
Stage 3 3.6687 2,257,500 2,280 0.0010 3.6687
v 201203 0.2926 10.159.856 12332 0.0012 0.2926

Total 11.0654 9,894,864,346 72,459,759 0.0072 11.0654
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< Results : Smart Chart 3

Attribution Analysis ~ s =
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RESULTS CONTRACT DATA MODEL DATA CASH FLOW

& fallow o sre used to sl ste re {ar thi tract MODEL MAPPING & PARAMETERS

Probability of Default & Loss Given Default PO Metric: Anaualized Cumidative PD - 3 =
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& Prestige Properties LLC

RESULTS CONTRACT DATA MODEL DATA CASH FLOW
Stage Allocation Result Ratings Based Result
Stage 2 Stage 2
Rating Based Rule = Moodys
Current Rating = A2 Origination Rating = Aal
Credit Rating Change Credit Rating Notch Change
Asl => A2 ¢

PD Based Rule = Corp_Segment

Current PD =0.018 Previous PD = 0.016

Rule Cancition

ImpairmentStudio™ v

SCENARIOS SCENARIO DATA
Filters 1 w data
01/31/2019 v Baseline, Growth, Recession v
View ~ B2

PO Change = 12.5%

Stage # Rule Condition is Met

Real GOP Growth

Economic Data and Forecast
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STAGE ALLOCATION

PD Based Result

Stage 1

Stage Allocation Result

Stage 2

Stage Alocation Result
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