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ANNEX

Attributes

Mapping to Level 1 event types and Level 2 categories

Legal Risk — Misconduct

. Loss events classified into the following Level 1 event

types and Level 2 categories shall always be assigned
the attribute ‘Legal Risk — Misconduct’:

1.1,1.2,1.3,4.1,4.2,4.3,4.4,4.5,4.6,4.7,4.8

. Loss events classified into Level 1 event types and

Level 2 categories different than those in point (1) shall
not be assigned the attribute ‘Legal risk - Misconduct’.

Legal Risk — Other than
Misconduct

. Loss events classified into the following Level 1 event

types and Level 2 categories may be assigned the
attribute ‘Legal Risk — Other than Misconduct’:

2.1,2.2,23,2.4,3.1,3.2,5.1,5.2,6.1,6.2,7.1,7.2,7.3,
7.4,7.5

. Loss events classified into Level 1 event types and

Level 2 categories different than those in point (3) shall
not be assigned the attribute ‘Legal Risk — Other than
Misconduct’.

Model Risk

. Loss events classified into the following Level 1 event

types and Level 2 categories shall always be assigned
the attribute ‘Model Risk’:

4.8,7.5

. Loss events classified into the following Level 1 event

type and Level 2 category may be assigned the attribute
‘Model Risk’:
7.4

. Loss events classified into Level 1 event types and

Level 2 categories different than those in points (5)
and (6) shall not be assigned the attribute ‘Model Risk’.
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