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01-05 Exposure values (by RW bands) Breakdown of exposures by band of risk weight under 
corresponding approach 

06-09 Exposure values (by regulatory 
approach) 

Breakdown of exposures by regulatory approach under which 
capital requirements are calculated 
CRE40.41 to 40.48 

10-13 RWA (by regulatory approach) Breakdown of risk weighted assets by regulatory approach 
CRE40.41 to 40.48 
These amounts are to be reported before consideration of caps to 
minimum capital requirements. 

14-17 Minimum capital requirements after 
cap 

Breakdown of capital requirements after cap by regulatory 
approach. (NB: This amount is then converted into RWA and used 
in the CASIBISIRB_RWA reporting form.) 
CRE40.50 to 40.55 

06 
10 
14 

SEC-IRBA CAO Art. 59b par. 2 let. b  
CRE44 

07 
11 
15 

SEC-ERBA (including IAA) CAO Art. 59b par. 2 let. c and d 
CRE42 and CRE43 

08 
12 
16 

SEC-SA CAO Art. 59b par. 2 let. a 
CRE41 

09 
13 
17 

1250% RW CAO Art. 59b par. 3 
CRE40.41 

 


