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Basel Committeeindicator-based measurement approach

Category (and weighting)

Individual Indicator

Indicator Weighting

S L Cross-jurisdictional claims 10%
Cross-jurisdictional activity
20% S —
(20%) Cross-jurisdictional liabilities 10%
, . 0
Size (20%) Total exposure as de_fmed for use in the 20%
Basel Il leverage ratio
Intra-financial system assets 6.67%
Interconnectedness (20%) Intra-financial system liabilities 6.67%
Wholesale funding ratio 6.67%
Assets under custody 6.67%
Payments cleared and settled through 6.67%
Sustainability (20%6) payment systems
Values of underwritten transactions in dept 6.67%
and equity markets
OTC derivatives notional value 6.67%
0,
Complexity (20%) Level 3 assets 6.67%
Trading book value and Available for Sale 6.67%

value
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