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1:5 Swedish stress index 1:6 Ten-year government bond yields in various countries
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1:9 Implied stock market volatility 1:10 P/E ratios
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1:13 Premia in the CDS indices 1:14 Actual global default rate and forecast
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2:17 Housing investments in relation to GDP, compared with changes in real house prices 2:18 Change in employment compared with change in real house prices
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2:21 Real house prices as a percentage of GDP in fixed prices
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2:23 Corporate borrowing from credit institutions and their securities funding
SEK Billion
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2:22 Corporate borrowing from credit institutions and fixed gross investment
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2:24 Interest coverage ratio in Swedish listed companies
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2:25 Profitability and debt/total assets ratio in Swedish listed complanies
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2:26 Breakdown of corporate borrowing by period of fixed interest
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2:28 Transaction volumes in the Swedish commercial property market

SEK billion
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Note. The data for quarter 2-4 2010 refers to the transaction volume during the first quarter of the year
multiplied by three. We therefore assume that developments during the rest of the year will follow the
same pattern as during the first quarter.

Sources: Savills and the Riksbank

2:30 Average yield levels for modern office premises in city centres
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2:29 Real prices of office premises in city centres
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2:31 Component factors for annual change in prices for offices in central Stockholm
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Sources: Newsec, Reuters EcoWin and the Riksbank
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2:32 Vacancy rate for office premises in city centres 2:33 The property companies’ credit structure
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2:34 Real prices and rents of office premises in Stockholm city centre 2:35 Number of employed in the business sector
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2:36 Expected default probabilities, EDF, and share prices for property companies 2:37 GDP in the Nordic countries and Germany
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2:38 Households' borrowings 2:39 Real house prices in the Nordic countries and Germany
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2:40 Companies’' borrowings 2:41 Corporate defaults

Annual percentage change Twelve month moving average, index, average year 2007 = 100

30 300
25
250
20
15 200
10
150 -
> L
: S—
-5
50
-10
15 L 0 . . I . I . . I . I
2004 2005 2006 2007 2008 2009 00 01 02 03 04 05 06 07 08 09 10
—Sweden — Denmark Norway ——Finland — Germany — Sweden — Norway Denmark — Finland — Germany

Sources: ECB and national statistics offices Sources: National statistics offices and the Riksbank

2:42 Expected default frequency for companies in the Nordic countries and in Germany 2:43 Expected default frequency for property companies in the Nordic countries and
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2:44 Values on commercial property in the Nordic countries and Germany
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2:46 Current account
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2:48 Consumer confidence indicator 2:49 Real exchange rates
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2:50 Nominal wages 2:51 Harmonised index for consumer prices
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2:52 Household borrowing
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2:54 Households'and companies’debts in relation to GDP
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2:53 Corporate borrowing
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2:55 Late payments
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2:56 Liabilities from banks operating in the Baltic countries to foreign financial institutions
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2:58 Houseprices
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3:1 The major Swedish banks' assets and liabilities per currency, December 2009
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3:3 The banks' earnings
SEK billion, rolling four quarters

3:2 The total assets of the major Swedish banks in Sweden and abroad, December 2009
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3:4 Profit before loan losses and loan losses (net) in the major Swedish banks

Totalled over four quarters, SEK billion, fixed prices, 31 March 2010
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3:5 Annual lending growth at the major Swedish banks 3:6 Net interest income in relation to interest-bearing assets, the net interest income margin
Per cent Per cent
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Sources: Bank reports and the Riksbank Note. The net interest income margin is stated as net interest income for rolling four quarters in relation
to average interest-bearing assets.

Sources: Bank reports and the Riksbank

3:7 The major Swedish banks' securities-related net commission income, Stockholm Stock 3:8 Allocation of total assets
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3:9 Swedish major banks' lending in the Baltic countries 3:10 Market shares of lending in the Baltic countries
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3:13 The major banks' loan losses
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Sources: Bank reports and the Riksbank

3:15 Lending in relation to deposits
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3:14 Capital ratios of Swedish and international banks
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Note. Risk-adjusted capital ratios (RAC, Risk Adjusted Capital) according to Standard & Poor's where
market risk is more heavily weighted compared to the Basel framework and lending to companies and
households is on average allocated a higher risk weighting than the banks' internal rating-based
approaches. See " Methodology And Assumptions: Risk-Adjusted Capital Framework For Financial
Institutions” Standard & Poor's April 21, 2009.

Source: Standard & Poor’s

3:16 The major Swedish banks' deposits and lending
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3:17 The major Swedish banks' sources of funding, March 2010 3:18 Maturity of the securities of the major Swedish banks, March 2010
Per cent SEK billion
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Note. The funding of the major banks amounts to approximately SEK 7 600 billion. Sources: Bank reports and the Riksbank
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3:19 The market funding of the major Swedish banks per currency, December 2009
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4:1 Profit before loan losses and loan losses (net) in the major Swedish banks

Totalled over four quarters, SEK billion, fixed prices, 31 March 2010
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4:3 Distribution of loan losses per region in the period 2010-2012 in the Riksbank’s main
scenario
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4:4 The major Swedish bank with the lowest Tier 1 capital ratio after another Swedish major
bank has defaulted on its payments
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Source: The Riksbank
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4:5 Expected Default Frequency (EDF) for the Swedish corporate sector in the stress test and  4:6 The major Swedish banks' Tier 1 and core Tier 1 capital ratios, today and in the stress

main scenario test
Per cent Per cent
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Source: The Riksbank
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