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Current Reporting on I-I Counterparty Risks
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FSB Reporting on I-I Counterparty Risks
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I-I Funding Providers Template

  Same principal options as for the asset side
  Existing regulatory reporting less mature (e.g. LCR / NSFR in the 

process of being set up)
  Overall template structure reasonable

PrinciplesPrinciples

  Relevance and volatility should drive classification (e.g. rather 
than splitting between CP and deposits it may make more sense 
to differentiate between wholesale and retail deposits)

  Secured funding should be shown net to avoid inflated numbers
  Unclear what „others“ means (not long-term debt, equity, 

derivatives …)

Product Split is 
Key 

Product Split is 
Key
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