ANNEX 5 DOCUMENTS PUBLISHED BY THE FSB, BCBS, CEBS AND ECB IN 2009






DOCUMENTS PUBLISHED BY THE FSB IN 2009 TABLE A.5.1

March

April

September

October

November

Senior Supervisors Group Report on Management of Recent Credit Default Swap Credit Events

Ongoing recent work relevant to sound Financial Systems

The Role of Valuation and Leverage in Procyclicality (FSF-BIS)

Report of the FSF Working Group on Provisioning

Reducing Procyclicality Arising from the Bank Capital Framework (FSF-BCBS)

Report of the Financial Stability Forum on Enhancing Market and Institutional Resilience - Update on Implementation
FSF Principles for Cross-border Cooperation on Crisis Management

FSF Principles for Sound Compensation Practices

Report of the Financial Stability Forum on Addressing Procyclicality in the Financial System

Re-establishment of the FSF as the Financial Stability Board: FSB Chairman remarks at the conclusion of the London
Summit

Financial Stability Board Charter

Ongoing and Recent Work Relevant to Sound Financial Systems

FSB Principles for Sound Compensation Practices: Implementation Standards
Improving Financial Regulation (Report of the Financial Stability Board to G20 Leaders)

Overview of Progress in Implementing the London Summit Recommendations for Strengthening Financial Stability (Report
of the Financial Stability Board to G20 Leaders)

Senior Supervisors Group Report on Risk Management Lessons from the Global Banking Crisis of 2008
The Financial Crisis and Information Gaps (Report to the G-20 Finance Ministers and Central Bank Governors)

Guidance to Assess the Systemic Importance of Financial Institutions, Markets and Instruments: Initial Considerations -
Background Paper

Exit from extraordinary financial sector support measures

Progress since the Pittsburgh Summit in Implementing the G20 Recommendations for Strengthening Financial Stability

DOCUMENTS PUBLISHED BY THE BCBS IN 2009 TABLE A5.2

Consultative documents
September

December

Documents
March

May

June

July

September
October

December

Report and recommendations of the Cross-border Bank Resolution Group
Strengthening the resilience of the banking sector

International framework for liquidity risk measurement, standards and monitoring

Range of practices and issues in economic capital frameworks
Findings on the interaction of market and credit risk
Stocktaking on the use of credit ratings

Enhancements to the Basel Il framework

Revisions to the Basel Il market risk framework - final version
Results from the 2008 Loss Data Collection Exercise

Report on Special Purpose Entities

Analysis of the trading book quantitative impact study

LGD Floors

Principles and recommendations

April
May

June
July
August

Supervisory guidance for assessing banks’ financial instrument fair value practices - final paper

Due diligence and transparency regarding cover payment messages related to cross-border wire transfers - final paper
Principles for sound stress testing practices and supervision - final paper

Core Principles for Effective Deposit Insurance Systems - final paper

Guidelines for computing capital for incremental risk in the trading book - final version

Guiding principles for the replacement of IAS 39
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DOCUMENTS PUBLISHED BY THE CEBS IN 2009 TABLE A.5.3

Consultative documents
April

September

October

December

High-level principles for risk management

Consultation paper on the extension of CEBS’s supervisory disclosure framework
Draft disclosure guidelines reflecting the lessons learnt from the financial crisis
Draft guidelines on concentration risk

Draft revised guidelines on stress testing

Draft implementation guidelines on capital instruments

Draft guidelines for the operational functioning of colleges

Draft guidelines on the management of operational risk in market-related activities

Advice to the European Commission

June

October

November

Standards and guidelines

Advice on the information that may be exchanged between home and host supervisors of branches under article 42 of
the CRD

Second advice on options and national discretions

Advice on issues related to the current application in the areas of definitions and terminology, scope and internal control
requirements of the Financial Conglomerates Directive

Advice on the effectiveness of a minimum retention requirement for securitisations

April High-level principles for remuneration policies
August Guidelines on passport notifications
September Compendium of supplementary guidelines on implementation issues of operational risk
December Guidelines on Liquidity Buffers & Survival Periods
Implementation Guidelines for Hybrid Capital Instruments
Guidelines on reporting requirements for the revised large exposures regime
Revised guidelines for implementation of the framework for consolidated financial reporting (FINREP)
Guidelines on operational risk mitigation techniques
DOCUMENTS PUBLISHED BY THE ECB WITHIN THE FRAMEWORK OF FINANCIAL STABILITY IN 2009 TABLE A.5.4
February European Commission’s consultation on hedge funds - Eurosystem contribution
March Guiding principles for bank asset support schemes
April Financial integration in Europe
May EU banks’ funding structures and policies
June Financial Stability Review
August The Eurosystem’s stance on the Commission’s consultation document on the review of directive 94/19/EC on deposit-
guarantee schemes
Credit default swaps and counterparty risk
EU banking sector stability
December Financial Stability Review December 2009
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