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Book dan terkait Persyaratan Modalnya — Bank yang Bertindak Sebagai Investor (SEC4)
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Nilai eksposur [ber?ggg/r an Bobot Risiko) Exposure Values ATMR Capital charge after cap
%
>50% to
>20% to <1250
to 50% [ 100% % 1250%
<20% Bobot | Bobot | Bobot | Bobot IRB IRB IRB IRB IRB IRB SA/SS
In Bobot Risiko Risiko | Risiko | Risiko | Risiko RBA SFA [SA/SSFA RBA SFA |SA/SSFA| 1250%| RBA SFA FA 1250%
1|Total eksposur
2|Sekuritisasi tradisional
3|Dimana underlying sekuritisasi
4 ritel
5 non-retail 117.842 117.842 23.568
6|Dimana re-sekuritisasi
7 Senior
8 Non-senior
9 | Sekuritisasi sintetis
10 |Dimana underlying sekuritisasi
11 ritel
12 non-retail
13|Dimana re-sekuritisasi
14 Senior
15 Non-senior
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