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Status of Basel 2.5 adoption (as of end May 2012)
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India
Indonesia Securitisation exposures in Indonesia are currently insignificant
and prospects remain highly subdued for any material issuance.
At the moment, no bank has adopted an internal model-based
appreach for market risk under Basel Il rules. Indonesia will
consider implementing Basel 2.5 under a phased approach
when domestic conditions permit. At this stage, Indenesia is
currently reviewing elements of Basel 2.5.
Italy
Japan
Korea
Luxembourg
Mexico Pillar 1 i will be i by the second half of
2012. Switzerland
Pillar 2 provisians are partially imp - The 1 Turke; 1) On-going work to harmonise current regulation with Basel
aspects will be implemented during 2012 and 2013, as well as ¥ [2 érul-e!; ﬁgnal ulation expected to be gublished in mid
the requirements under Pillar 3 2"]12 - =g P o
The Netheriands (4) Changes related to securitisation/resecuritisation positions
Russia (1) Pillar 2 expected to be implemented not earlier than 2014, taken into account in the Basel 1l context.
(2) Final regulation igion to the simpli 1 for United Kingdom
market risk) expected shortly - regulahon expected to be N - N n N —
adopted in the second half of 2012. United States (2) Final market risk capital requirements which incorporate
- Basel 2.5, as well as restrictions on the use of credit ratings as
Saudi Arabia set forth in the Dodd-Frank regulatery reform legislation
Singapors approved by the Federal Reserve’s Board of Govemors on 7
June and expected to be finalised by the FDIC and OCC alsoin
South Africa June 2012.
Spain (1) Other Basel 2.5 revisi are under d P as part of
Sweden (4) Final rules for the Basel 2.5 agreement are in force, the proposed Basel Il rule tly expected to be issued for
including liquidity management and remuneration commem during Q2 2012
(1) The supplementary Pillar 2 guidance is, for the most part, European Union Final date for full tmnspnslhon by member states of the

European di P g Basel 25: 31D
2011

applied in practice in the Pillar 2 supervision, however a new
national ICAAP guideline is still under development.
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