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Chart 1: Impact of Risk Weight variation on capital ratios
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Change from 10% capital ratio if individual bank risk weights from the HPE are adjusted to the median from the sample. Each bar represents

one bank. The chart is based on the assumption that variations observed at each bank for the hypothetical portfolios are representative for

the entire sovereign, bank, and corporate portfolios of the bank and are adjusted accordingly. No other adjustments are made to RWA or
capital.
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