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COVER NOTE 

From: Mr José Manuel CAMPA, Chairperson of the European Banking 
Authority (EBA) 

date of receipt: 19 October 2022 

To: General Secretariat of the Council 

Subject: EBA Submission of the draft RTS on interest rate risk in the banking 
book 

- Draft RTS specifying supervisory shock scenarios, common modelling 
and parametric assumptions and what constitutes a large decline for the 
calculation of the economic value of equity and of the net interest 
income in accordance with Article 98(5a) of Directive 2013/36/EU 

- Draft RTS specifying standardised and simplified standardised 
methodologies to evaluate the risks arising from potential changes in 
interest rates that affect both the economic value of equity and the net 
interest income of an institution’s non-trading book activities in 
accordance with 84(5) of Directive 2013/36/EU 

  

 

Delegations will find attached a letter on the subject mentioned above. 

 

The full text of both RTS can be viewed on the website of the EBA at this url: 

https://www.eba.europa.eu/eba-publishes-final-standards-and-guidelines-interest-rate-risk-arising-

non-trading-book-activities 
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