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Table 1.2
Composite indicators of banking distress, industrial countries
. . Credit (4) and
Credit (.4) and Credit (4) and (asset prl(ce) (40) or
Horizon asset price (40) exchange rate (4) exchange rate {20) )
(years)
Noise/ % crises Noise/ % crises Noise/ % crises
signal predicted signal predicted signal predicted
1 0.11 44 0.09
2 0.10 44 0.06
3 0.10 44 0.04
' Or higher. Low High
Source: Borio and Lowe (2002b).
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3. Ej‘fﬁ?'yﬁ[
(1) “ééi*ﬁF;’I f’Fﬁj = (Field Mission)

E!{f*ﬁﬁﬂ l'ﬁi I"E,"JH’E'%“\%&F?% (organizational meeting) Eﬂﬁ“ ; ;’&{%Eél [’th (&
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2) 735&?{% ( Break-out Sessions )
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[F‘l = ,\W\?b‘“@ ( concluding meeting )
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accountability, resourcing and legal protection for supervisors)
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14, BLFIZ A + - Eﬁ?%ﬁ%%??}ﬁﬁ%‘% ( Financial reporting and external audit )

1) = B’ f“ %@%Fﬁ’fgﬁ@ﬁﬁbﬂﬁg & B Hﬁ%’é[ i Ifl V’?“ht'%v o
BRIES (R RIS b IR R B S~ YRR 2
R CE PSS AEF 7). ot B Tﬂé’&#ﬁh—rbﬁ SAS: u[;ﬁ:ﬁﬁq
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16. RLAIZ A e §ﬁjﬂﬁ5?ﬁ/?&#'] ( Abuse of financial services)
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(v "R e d—E=E- if‘f“’fsz’ =& (Regulatory Consistency

Assessment Program ; RCAP )
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2013 2014 2015 2016 2017 2018 2019
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. 572 s—4Ifo— 35%[% (regulatory consistency ) : FEF " BCBS A% £ F,Tﬂ‘ch%%'ﬁcT
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® IR EIRI LT (SIB) D EEY e A R
® il = SRR ERYE AN E ok (liquidity coverage ratio, LCR) ~ 517%
HEy& 5k (net stable funding ratio, NSFR )
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ez SR
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i (PR RS ;
(= ) Role of the Revised Core Principles in Financial Stability
(= ) AShort History of the Core Principles and the Revision Processes
= ) An Experienced Assessor’s View of the Core Principles
(P¥) The FSB’s Reform Agenda and Implementation Monitoring
( =+ ) Designing a Framework for Financial Stability Assessment
() Financial Sector Assessment Program (FSAP) — Preparedness of countires assessed
() The Core Principles — Supervisory Powers, Responsibilities and Functions
( ") The Core Principles — Focus on Standards for Banks
(Jv) Fostering Implementation of Basel Framework - Regulatory Consistency
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