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Highlights of the Basel Il monitoring exercise as of 30 June 2014

1. General remarks

1.1 Scope of the monitoring exercise

1.2 Sampile of participating banks

1.3 Methodology

1.4 Data quality

1.5 Interpretation of results
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2 Regulatory capital, capital requirements and capital shortfalls

2.1 Capital ratios

2.2 Capital shortfalls

2.3 Level of capital

24 Composition of capital

2.5 Leverage ratio

2.6 Relationship between the leverage ratio and risk-based capital requirements.........ccocccneeees

2.7 Combined shortfall amounts.

3. Liquidity

3.1 Liquidity Coverage Ratio

3.2 Net Stable Funding Ratio.

Special feature

Analysis of the QIS for the fundamental review of the trading book

Annexes

Statistical Annex

Previous monitoring reports published by the Basel Committee

Basel Il phase-in arrangements
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