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B - & 2} "% #&# (synthetic risk transfers, SRTs)
R i
SRTs = - YERESLE A “é}%lﬁ‘—’_l B RiTHEITE 'b‘_ﬁﬁﬁl 26, 4
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securitizations) #-F & ¢ K & » 2 d FFR P 48 (special purpose
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LISCC ;& F 8 R4 o @ » & 3£ F K47 (Bank of America
Corporation) ~ = %) 47 [£ 42 {7 (The Bank of New York Mellon) ~ 7-7& & &
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AT EEREH>T0 BE A
- BFEA22500 8% ~ > A2AEFFT A - mPPF
PRE FAGFLAIRFE? 2 ->750 %~
v B AT 1,000 B E A

2,500 mE A2 2B £ ﬁﬂﬁ%ﬁ
F# %k : Federal Code of Regulations §252.5

LFBO ind P 42 T X 525 & s TR 7 - HF T4
5 4 v o 46 AR (Horizontal Liquidity Review, HLR) % (@] 13) > # #
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B2 & F(F S)heT

Z (Liquidity Coverage Ratio, LCR)
LCR = f TE L7 5 F'ﬂP /:‘f"’ r'} J&. Kﬁ mrﬁgéﬁ#ﬂ ﬁ" ’ '/‘~

IR TR SR AL

Kk 30 B PP P L ER & DS

£E LA

25 *A4miHE LCRE £
i LCR & &
G-SIBs >100%
I >100%
11 >85%
v >70% % 4 #4 5 1 F2500 % =
E R EA R R

F L k& : Federal Register (Vol. 84, No. 212)

(= )R LF & v & (Net Stable Funding Ratio, NSFR)
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%6 +7)&mi84 NSFR & &

) NSFR & &
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