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14- liquid asset buffer

15- liquidity insurance facilities
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18 -Proactive Intervention Fromework (PIF)
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Figure A Five stages of the PIF

Stage 1 — Low risk to viability of firm

}

Stage 2 — Moderate risk to viability of firm

}

Stage 3 — Risk to viability absent action by the firm
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22 -Probability and Impact Rating System (PAIRS)
23 -Supervisory Oversight and Response System (SOARS)
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24-Oversight
25 -Mandated Improvement
26-Restructure

27- prudential reviews
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https://fa.wikipedia.org/wiki/%D8%A8%D8%AD%D8%B1%D8%A7%D9%86_%D9%85%D8%A7%D9%84%DB%8C_%DB%B2%DB%B0%DB%B1%DB%B2%E2%80%93%DB%B2%DB%B0%DB%B0%DB%B7
https://fa.wikipedia.org/wiki/%D8%A8%D8%A7%D9%86%DA%A9
https://fa.wikipedia.org/wiki/%D8%B3%D9%81%D8%AA%D9%87%E2%80%8C%D8%A8%D8%A7%D8%B2%DB%8C
https://fa.wikipedia.org/wiki/%D8%AA%D8%A3%D9%85%DB%8C%D9%86_%D9%85%D8%A7%D9%84%DB%8C_%D8%A8%D8%B1%D9%88%D9%86_%D8%AA%D8%B1%D8%A7%D8%B2%D9%86%D8%A7%D9%85%D9%87%E2%80%8C%D8%A7%DB%8C
https://fa.wikipedia.org/wiki/%D8%B3%D8%B1%D9%85%D8%A7%DB%8C%D9%87%E2%80%8C%DA%AF%D8%B0%D8%A7%D8%B1%DB%8C
https://fa.wikipedia.org/wiki/%D8%AE%D8%AF%D9%85%D8%A7%D8%AA_%D9%85%D8%A7%D9%84%DB%8C
https://fa.wikipedia.org/wiki/%D9%85%D8%A4%D8%B3%D8%B3%D9%87_%D9%85%D8%A7%D9%84%DB%8C
https://fa.wikipedia.org/wiki/%D9%85%D8%A4%D8%B3%D8%B3%D9%87_%D9%85%D8%A7%D9%84%DB%8C
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30 -Independent Committee Bank (ICB)
31 -Vickers Commission

32 -The Vickers Report
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33 -too big to fail
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Calibration of the capital framework

Calibration of the Capital Framework

Capital requirements and buffers (all numbers in percent)

Common Equity Tier 1 Capital Total Capital

Tier 1
Minimum 45 6.0 8.0
Conservation buffer 25
Minimum plus 7.0 85 10.5
conservation buffer
Countercyclical buffer 0-25
range*
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35-Reducing procyclicality and promoting countercyclical buffers
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36-Liquidity Coverage Ratio (LCR)
37-Net Stable Funding Ratio (NSFR)
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38 -Birth

39 -Growth
40 -Maturity
41 -Decline
42 -Renewal

43 -Death
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Life-Cycle Model
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Source: Hoy, 2006, p.832
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