
Corporate credit
85B CHF

Retail credit
45B CHF

Sovereign credit
15B CHF

Market risk - IMA
30B CHF

Market risk - SA
10B CHF

Operational risk
35B CHF

CVA risk
15B CHF

Securitization
10B CHF

Other
5B CHF

Risk-Weighted Asset Composition by Category

Credit risk dominates: 58% of total RWA


