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1. Program Govemance

2. Transiion Program Mobilzation

3. Communication Strategy

4. Exposure Management and Valuation
5. Portfolio and Product Strategy

Risk Management

Contradual Remediation

Operational and Technology Readiness
Accountng and Reporing

Taxation and Regulation

=51: httDs:m'uﬂ.'w.u newyorkfed.org/medialibrary/Microsites/arrc/files/2019/ARRC-SOFR-Checklist-20190919.pdf
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1. BASELIO Transitional Arrangement 2017-2028

Basel lll transitional arrangements, 2017-2028 Basel Committee SBIS

The transitional arrangements refer to minimum requirements and deadlines for implementation. on Ban kll"lg Su pervision

Jurisdictions have the discretion to adopt standards more stringent than the Basel minima and to
implement Basel standards before the deadlines.

All dates are as of 1 January, red shaded cells indicate phase-in period

———
—
2017 2018 2019 2020 | 2021 <@ 2023 ﬁ 2025 | 2026 | 2027 2028

Leverage ratio 2014 Revised
exposure exposure
definition definition
G-5SIB buffer

Capital Capital conservation buffer 1.25% 1.875% 2.5%

Minimum common equity plus 5.75% 6.375% T7.0%
capital conservation buffer

Minimum total capital plus 9.25%, 9.875% 10.5%
conservation buffer

Phase-in of deductions from CET1? 80% 100%

Capital instruments that no longer Phased out from 2013
qualify as non-core Tier 1 or Tier 2
capital

Risk Capital requirements for equity Implementation
coverage investments in funds and exposures
to CCPs

Standardised approach to Implementation
counterparty credit risk

Revised securitisation framework Implementation

Interest rate risk in the banking Implementation
book

Large exposures framework Implementation

Revised standardised approach for Implementation
credit risk

Revised |IRB framework Implementation

Revised CWA framework Implementation
et T ST TIaT TSR TTaTre el |

Revised market risk framework

V]
[

Implementation
R

Output Tioor 0% 55% [s0s [ese [70% [72.5%
Liquidity Liquidity Coverage Ratio 80% 90% 100%

Met Stable Funding Ratio 100%
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2. Market Risk0fl CH®t X AXHERTF — FRTB(2019)

Minimum Capital Requirements for market risk

& Minimum capitd requirements X |

€ 2 C § bisorg/bebs/publ/d45Thim
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#  AboutBIS  Research&publications  Committees &associations  Centralbankhub  Statistics  Bankingservices  Media & speeches

Home / Committees & assodiations / Basel Committee on Banking Supenvision / Publications

{ Committees & associations

Basel Committee on Banking
Supervision

Overview

About the BCBS b
Basel Il

Implementation of the Basel
standards

Basel Framewoark

Publications

Press releases

Speeches

Minimum capital requirements for @

Summary of decument history @

Previous Previous
h : s versior
version consultation sk

This version

e BCBS | Standards | 14january 2019 | Status: Consolidated
[2 PDF full text (1.313kb) | 136 pages

Topics: Market risk

Note

This standard has been integrated into the consolidated Basel Framework.

25 February 2019 - A corrected version of this document was published on 25 February 2019 to addbress typos in the
standard. An errata list is included in the corrected version of the document.

The Minimum capitol requirements for market risk replaces an earlier version of the standard as published in January
0
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Fundamental Review?Q! “Minimum Capital

Requirements for Market Risk”(BCBS d457)
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4. FRTB Market Risk BZHH(SA)

H=2H0| 218t RISK Measurement: 37X RISK SUM

QEf 2|AT
(Delta Risk Charge)
— |7t 2|la3
QI 7|20 98t 242 Hapgy [ (Vega Risk Charge)
(Sensitivities Based; SbM) nEaA3
(Curvature Risk Charge)

Bl S310] et HEalAT

FI" = al A3 Z" = FI" -_l-'l'%F (DRC f?r non-_securitisations)
(Default Risk Charge; DRC) FSB10] Cfet 2=el 23
(DRC for securitization(CTP))

FS30f cist RE2|A3
(DRC for securitization(non-CTP))

20f 2|23 27} 2L a2t
(Residual Risk ADD-ON; RRAO)

FRTB Standardised Approaches(2016)
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5. FRTB Market Risk B=% (SA and SSA)

2019 &8 U1l Simplified Standardised Approach

FRTB Standardised Approaches(2019)

>
0>

) QAT Y2 EIIERIL A= DREY BHYo 2HS

ArO|8t 9| 7| FE3}(Base Currency)] AI22 3
2) A YM
3) S

2| A3 A8 (index) S S2| THA|2F2 AL H

rlllo
e
_k')j
[e][]
N
40
=Og
nE
H-|
1o
n
o
40
ol
]
N
N
i
o
i

2
— o
) SHYE: oBtelAT0) ZRAN, FHAE LETRO| FH
1) IBYB 1AL HTAS: ASHA HYOME SSYE T2 42

4 &5t= ALz 2E 3

5) fIg7tS2l: g, gt S 223 |

FRTB Simplified Standardised Approaches(2019)

1) 20194 18 £%. E2fj0|Y 727} AL ZEZ2| 20| 2340| 42 20| 0| L& 2t5tet7| i 3 7l

(HP2.5 )0 7|8Het T BRYH (SSA)S OFR - EZUOIME SSAYE AS SBD
2)2016.18 7124 HHY22 B0l B HHE|HM B2YHS A3t
3) G BRYHS U2 5 B

ZAHOIM T2 2|AT HRY2 QISR 0 M52 Y
® =2l: 1381, @F4: 3.5H, @EE 1.94, @2l& 1.24)

NICEZL|¢ioto|(F) Rail
NICE P&l Inc. KOS



6. FRTB Market Risk Li5 2% (IMA)

LIS 2 (IMA)0 218t RISK Measurement
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FRTB Internal Model Approaches(2016)
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7. FRTB Market Risk HEZE (IMA)

2019 28 UE: Internal Model Approach

FRTB Internal Model Approaches(2019)
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8. FRTB0I &2t iz

BIS FRTBY Zl&l HX(2019) and =i OH&M

Basel Committee Basel Committee
on Banking Supervision on Banking Supervision
# Mi tal
/ re::\:i"r‘:r:v"e;ar_flfol
4 market risk
4
i
"
A|ZRR|AT
I o E’
P — — (FRTB 2019)
2%2| 2= A
28 MRS

M5 Cheushey, CEO, iy of London Copat L

HANDBOOK of

BASEL Il CAPITAL

ENHANCING BANK CAPITAL IN PRACTICE

i FRTB:

Concepts, Implications,
and Implementation

Adapting o
Basel lll o IV

Re-engineering capital, business
mix and performance management
isis

BY SANJAY SHARMA AND JOHN BECKWITH

2nd Editio
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JUAN RAMIREZ
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