
 

 

 

Economic Capital and RWA by Operating Group and Risk Type 

As at January 31, 2014 

         
BMO   

      

                    

                    

                    

Operating groups: 
P&C Banking 

 
Wealth Management   

 
BMO Capital Markets  

 
Corporate Services 

 

                    

Economic Capital by Risk Type                   

 Credit 79%  28%    53%  92%  

 Market 4%  34%    23%  3%  

 
Operational/Other 17%  38%    24%  5% 

 

RWA by Risk Type                    
 

(Canadian $ in millions)                   

 Credit $126,541  $8,721    $46,163  $17,378  

 Market $-  $249    $14,215  $30  

 
Operational $15,461  $4,087    $,7,231  $- 

 

                    

 

 


