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Minimum haircut floors for
securities financing transactions
(BCBS 514)

The Committee has published for consultation two technical
amendments to the chapter of the Basel Framework that sets out the
calculation of minimum haircut floors for securities financing
transactions (SFTs).

https://pwcplus.de/en/article/222565/



Downloaded from PwC Plus on 29.04.2024 10:11

.

pwec

Keywords

Bankenaufsicht (Européische und Internationale Organisationen), Capital Floors, Eigenmittel / Eigenkapital,

Securities financing transactions (SFTs)

FS-sector(s)
Banking & Capital Markets

Topics

Risk & Regulation

Issuing Body

BCBS - Basel Committee on Banking Supervision

PwC Plus Minimum haircut floors for securities financing transactions (BCBS
514)
Article No.: 222565 Seite 2 von 2



https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=50
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=3153
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=153
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=2400
https://pwcplus.de/en/search/?p_category=17&p_order_by=
https://pwcplus.de/en/search/?p_issuingbody=28&p_order_by=
http://www.tcpdf.org

