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(a) Standard Formula

Eligible Capital

{ Total Risk-weighted Assets (Credit* + Market” Risks) Plus Operational Risks
Less

Risk-weighted Assets funded by PSIA** (Credit* + Market” Risks)}
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(b) Supervisory Discretion Formula
Eligible Capital

{ Total Risk-weighted Assets (Credit* + Market* Risks) Plus Operational Risks

Less
(1-a) [ Risk-weighted Assets funded by PSIA** (Credit* + Market® Risks) ]

Less

a [Risk-weighted Assets funded by PER and IRR*** (Credit* + Market” Risks)]}
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