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Template CCR1: Analysis of counterparty default risk exposures (other than those to CCPs) by approaches

(a) (b) (c) (d) (e) (f)

Replacement cost (RC) PFE Effective EPE

Alpha (α) used for 

computing default risk 

exposure

Default risk exposure 

after CRM
RWA

1 SA-CCR (for derivative contracts)                     2,493,194                     2,615,954                                    -                     4,918,316                     2,725,145 

1a CEM                     2,493,194                     2,615,954                                    -                     4,918,316                     2,725,145 

2 IMM (CCR) approach                                    -                                    -                                    -                                    - 

3 Simple Approach (for SFTs)                                    -                                    - 

4 Comprehensive Approach (for SFTs)                     1,170,039                        281,619 

5 VaR (for SFTs)                                    -                                    - 

6 Total                     2,493,194                     2,615,954                                    -                                    -                     6,088,355                     3,006,764 


