Annex Xli

(Deleted)- In view of provisions of circulars DOR.FIN.REC.N0.72/03.10.117/2022-23 dated October
11, 2022 and DOR.FIN.REC.N0.73/03.10.117/2022-23 dated October 11, 2022.
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	Percentage weight
	Nature of asset/item
	2. Off-Balance Sheet items
	3.1       General
	3.2  Current Exposure Method (used for measuring capital charge for default risk)
	Measurement of Market Risk

	Note:  In case of underwriting commitments, following points should be adhered to:
	Duration method shall continue to apply as hitherto. Under this, the price sensitivity of all interest rate positions viz., Dated securities, Treasury bills, Commercial papers, PSU/FI/Corporate Bonds, Special Bonds, Mutual Fund units and derivative in...
	In duration method, the capital charge is the sum of four components namely:


