








 

 

financial institutions treated as corporates 
 P/C_CRIRB_06 Corporate IRB - Small and medium-sized enterprises SMEs 

(F- and A-IRB): exposures to non-financial corporates that 
benefit from the firm-size adjustment for SMEs on the risk-
weight function (CRE31.8-9) 

 P/C_CRIRB_07 IRB for corporates - large corporates (F-IRB): exposures to 
non-financial corporates that belong to consolidated groups 
with annual revenues of more than EUR 500 million. 

 P/C_CRIRB_08 Corporate IRB - Medium-sized (F-IRB or A-IRB): exposures 
to corporates belonging to consolidated groups with annual 
revenues not exceeding EUR 500 million [this excludes 
exposures to all types of entities mentioned above]. 

 P/C_CRIRB_09 IRB for retail - secured by real estate 
 P/C_CRIRB_10 IRB for retail - qualifying revolving positions 
 P/C_CRIRB_11 IRB for retail - other retail 
 P/C_CRIRB_12 Hypothetical SA-BIS for IRB exposures collateralised by 

properties assigned to the SA category "Self-used 
Residential Real Estate" 

 P/C_CRIRB_13 Hypothetical SA-BIS for IRB exposures secured by 
properties assigned to the SA category "Other Residential 
Real Estate" 

 P/C_CRIRB_14 Hypothetical SA-BIS for IRB exposures secured by real 
estate assigned to the SA category "Self-used Commercial 
Real Estate" 

 P/C_CRIRB_15 Hypothetical SA-BIS for IRB exposures secured by 
properties assigned to the SA category "Other Commercial 
Real Estate" 

P/C_FLR P/C_CMS1 Sectorial floor and comparison of RWA according to model 
approaches and standard approaches for different risk types 
(e.g. credit risk, market risk) 

 P/C_CMS2 Comparison of RWA according to model approaches and 
standardised approaches for different reporting categories 
(e.g. sovereigns, banks, retail) 

P/C_OPRLOSSES C_OPRLOSSCOMP Operational risk loss component 
 C_OPRLOSSCAT Categorisation of operational risk events 
P/C_SOLO P/C_SOLO Solo consolidation 
 P/C_SOLOTOT Solo consolidation 


