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PART THREE

CAPITAL REQUIREMENTS

TITLE II

K-FACTOR REQUIREMENT

CHAPTER 2

RtC K#factors

Article 16

RtC K#factor requirement

The RtC K#factor requirement is determined by the following formula:

K#AUM + K#CMH + K#ASA + K#COH

where:

K#AUM is equal to AUM measured in accordance with Article 17, multiplied by the
corresponding coefficient in Article 15(2);

K#CMH is equal to CMH measured in accordance with Article 18, multiplied by the
corresponding coefficient in Article 15(2);

K#ASA is equal to ASA measured in accordance with Article 19, multiplied by the
corresponding coefficient in Article 15(2);

K#COH is equal to COH measured in accordance with Article 20, multiplied by the
corresponding coefficient in Article 15(2).


