


1.3.2.1.1 Pre-payment instruments with pre-payment (MAR 23.5 (3)); the 
reported amount includes the risk weight of 0.1% 

1.3.2.1.2 Other behavioural instruments with other exercise choices for retail 
clients than pre-payment (MAR 23.5 (3)); the reported 
amount includes the risk weight of 0.1% 

1.3.2.2 Correlation risk (excl. instruments with behavioural 
risk) 

MAR 23.5 (2), but excluding instruments with 
behavioural risk; the reported amount includes the risk 
weight of 0.1% 

1.3.2.3 Gap risk (excl. instruments with correlation risk 
and / or behavioural risk) 

MAR 23.5 (1), but excluding instruments with multiple 
underlying and / or behavioural risk; the reported 
amount includes the risk weight of 0.1% 

1.3.2.4 Other residual risk with non-exotic underlying the reported amount includes the risk weight of 0.1% 
 
 

 
 
 
 
 
 
 
 
 
 
 

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