

















































	Contents
	Scope of Consolidation 
	Composition of Equity Capital
	Capital Adequacy
	Credit Risk
	Credit Risk Mitigation
	Derivative Transactions
	Securitization Exposures
	Market Risk
	Equity Exposures in Banking Book
	Exposures Relating to Funds
	Interest Rate Risk in the Banking Book (IRRBB)
	Consolidated Capital Adequacy Ratio as of September 30, 2006

