


4.1 Interest rate risk  12.5 * Delta and Vega capital requirements calculated separately for each 
of the six risk classes, except for counterparty credit spread risk, for which 
there is no vega capital requirement (see MAR 50.42-43, 50.45). 

4.2 Foreign exchange risk  
4.3 Reference credit spread risk 
4.4 Equity risk  
4.5 Commodity risk 
4.6 Counterparty credit spread risk 
4.7 Total (sum of rows 4.1 to 4.6) In col. 5 banks must report the number of counterparties 

Col. 6 shows the total RWA for A-CVA.  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Further information can be found on our website at …  
– Latest survey updates 
– Electronic forms to download 
– Important information on reporting 
– Contacts 

 

 


