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VaR Stressed VaR IRC CRM Total VaR
RWA at end of
. ; ) XXX XXX XXX XXX X, XXX
reporting reporting period
RWA at previous
reporting period end wy wy wy w Y-y
Change zz zz z (2) zz

Key drivers of the material changes
(e.g. Movement of markt risk, Market movement, Model update/change)

(add narrative comments related to major factors which contributed to material changes to each risk.)

ex.

[Model change] changed VaR/Stressed VaR calculation method to taking into account weighting scheme

Impact to VaR: bb, to Streesed VaR: cc

[Market movement] USD vyield curve steepening impacted VaR increase

Impact to VaR: dd
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