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 EAD (post-CRM) EAD post-CRM: exposure at default. The amount relevant for the capital 
requirements calculation, having applied CRM techniques, credit 
valuation adjustments according to CreO-FINMA art. 153 par. 2 let. c 
[CRE51.11] and specific wrong-way adjustments (see CreO art. 38 par. 
2 [CRE53]). 

 RWA • For trade exposures (ie current and potential future exposure as well 
as initial margin) and default fund contributions against non-QCCPs: 
RWA = EAD * applicable risk weight 

• For default fund contributions against QCCPs: RWA = capital 
requirements according to CAO annex 4 * 12.5 

 


