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Capital 1
(according to new definition)

Required capital ratio I —

RWA T
(Credit-, Market-, Operational Risk)
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*
Significant increases in mininmm required levels of capital and liquidity

Im&n;m Tier 1 Common®  Tier 1 Capital* Total Capital’ Leverage  Liquidity Ratio

New Coverage
Basel Il - " 103k and Net Sable
1 1 - 1 Im 4 Fundng Ratios
SO OC
" "/ “ /
Basel Fm F"‘ F " “ NA

*Includes conservation buffer. but does not include a 0%-2.5% countercycical buffer

Source: Emmanuelle Henniaux «Basel Ill recent developments (base3 a risk
management perspective 2011 «pwc «may 2011 «p1¥Y
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High quality liquid assets

LCR > 100%
Total net liquidity outflows

over 30-day time period
Net Stable Funding ) ,ai il Jigaidl 2 Lo dcwin cayaty LOEI -
Leie B ly clashally dawugill ol 2. Gyl dguedl (uliat (Ratio
¢ dagedll psbias Ly oy Al B pdiie Agus 3)lse 048
(Uso ¥ saleall oia clalusinl ) (Ealll Gsaxs abislall) el
YARRINVINP) ] REENp
Available stable funding

NSFR = > 100%
Required stable funding
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Tier 1 capital

Leverage Ratio = > 3%
Total exposure
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(2) Abdullah Haron :Basel IIl: Impacts on the IIFS and the Role of the IFSB «

World Bank AnnualConference on IslamicBanking and Finance «Islamic Financial
Services Board 23 — 24 October 2011 «p19 .
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