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*example given for G-Slls. Please note scaling might be

adjusted for educational purposes
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Loss scenario — G-Sll with RWA density 40%
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Loss scenario — G-Sll with RWA density 25%
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Loss scenario — GSII with RWA Loss scenario — GSII with RWA
density 40% density 40%
(NO shortage of Eligible Liabilities) (shortage of Eligible Liabilities)

Portion of CET1 used to

0%

meet CBR, as no double
counting of capital used to
meet CBR to meet MREL
requirement is allowed
(Article 128 CRD5)
This capital is first
allocated to MREL, as that
is more binding
requirement with stricter
consequences when
breached.
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