
 

 

 

 

  

 ECON Secretariat 

 Author: R. Maier 

 Directorate-General for Internal Policies 

 PE 764.190 - September 2024  

EN 

                                                           
1 On details and further background of the first phase of the EU implementation of the market risk framework see also 

  

https://www.europarl.europa.eu/RegData/etudes/BRIE/2020/630246/IPOL_BRI(2020)630246_EN.pdf
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https://eur-lex.europa.eu/eli/reg/2024/1623/oj
https://finance.ec.europa.eu/regulation-and-supervision/financial-services-legislation/implementing-and-delegated-acts/banking-prudential-requirements-regulation_en
https://ec.europa.eu/transparency/documents-register/detail?ref=C(2024)5139&lang=en
https://webgate.ec.europa.eu/regdel/#/delegatedActs/2528
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8 EBA Press Release of 12 August 2024. 

https://finance.ec.europa.eu/news/banking-package-questions-and-answers-2024-07-24_en
https://www.eba.europa.eu/publications-and-media/press-releases/eba-responds-european-commissions-delegated-act-postponing-application-market-risk-framework-eu
https://www.eba.europa.eu/sites/default/files/2024-08/140fa244-d3f7-48f1-9ba9-f8223e2b16e7/No%20Action%20Letter%20on%20Boundary%20in%20light%20of%20the%20FRTB%20postponement%20%28EBA-OP-2024-05%29.pdf
https://www.eba.europa.eu/sites/default/files/2024-08/89032d91-4cd4-47c7-9496-3954db595933/FRTB%20postponement%20-%20Technical%20issues%20and%20Supervisory%20Benchmarking.pdf
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX%3A02010R1093-20210626
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13 The four-year transitional period concerns only the phasing-in of the output floor and has an impact only to banks 
that use internal models, in part or in full. Banks fully under standardised approach do not benefit from the four-year 
transitional period. 

https://www.europarl.europa.eu/doceo/document/RULES-10-2024-07-16-RULE-114_EN.html
https://www.europarl.europa.eu/cmsdata/288264/CRE_Public%20hearing_Buch_2.9.2024%20-%20clean.pdf
https://www.bankofengland.co.uk/news/2023/september/timings-of-basel-3-1-implementation-in-the-uk
https://www.bankofengland.co.uk/news/2024/september/pra-publishes-second-policy-statement-on-basel-3-1
https://www.federalreserve.gov/aboutthefed/boardmeetings/fact-sheet-basel-20230727.pdf
https://www.federalreserve.gov/newsevents/pressreleases/bcreg20230727a.htm
https://www.federalreserve.gov/newsevents/speech/barr20240910a.htm
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http://europarl.europa.eu/committees/en/econ/financial-services.html

