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COVER NOTE
From: Mr Jose Manuel CAMPA, Chairperson of the European Banking Authority
(EBA)
To: Mr Jeppe TRANHOLM-MIKKELSEN, Secretary-General of the Council of
the European Union
Subiject: Draft implementing technical standards specifying benchmarking portfolios

under Article 78 of Directive (EU) No 575/2013

Delegations will find attached a letter regarding the EBA's above-mentioned draft implementing

technical standard.

The EBA's full report can be viewed by following this link:

https://eba.europa.eu/eba-updated-its-package-202 1 -benchmarking-exercise-includes-ifrs9-template
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THE CHAIRPERSON

T:+33 1865

E

John Berrigan
Director General \tips://eba.europa.et
Directorate-General for Financial Stability, EBA-2020-D-300
Financial Services and Capital Markets Union (FISMA)

European Commission

Rue de Spa 2

1000 Brussels

Belgium

4 May 2020

Subject: Submission of the draft implementing technical standards specifying benchmarking
portfolios under Article 78 of Directive {EU) No 575/2013.

Dear Mr Berrigan,

In accordance with Directive 2013/36/EU of 26 June 2013 on prudential requirements for credit
institutions and investment firms, the EBA is requirad to develop implementing technical standards
{(ITS) with regard to templates, definitions and IT-solutions to be applied in the Union for the
reporting referred to in Article 78(2} of Directive 2013/36/EU.

Based on the above, it is my pleasure to submit to you today these draft ITS for 2021 EBA
Supervisory Benchmarking Exercise, as adopted by the EBA’s Board of Supervisors. These draft ITS
were developed following the procedure described in Article 10 of the Regulation 1093/2010 (EBA
Regulation} and include details on benchmarking portfolios required to run the 2021 Benchmarking
Exercise.

| look forward to the completion of the process of adoption of the standards.

Yours sincerely,

—=

Jose Manuel Campa

CC: Irene Tinagli, Chair of the Committee on Economic and Monetary Affairs European Parliament
Claudia Lindemann, Head of ECON Secretariat

Maric Zdravko, President of the ECOFIN

Martin Merlin, Director Dir D, Regulation and prudential supervisian of financial Institutions, DG FISMA
Nathalie Berger, Head of Unit D1, Bank regulation and supervision, DG FISMA

Dominigue Thienpont, Legal Counsellor to Dir D, DG FISMA
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Encl:

EBA/ITS/2020/02 Draft ITS specifying benchmarking portfolios
Annex 1 (Credit risk portfolios)

Annex 2 (Credit risk portfolia definitions)

Annex 3 {Credit risk reporting templates)

Annex 4 (Credit risk reporting instructions)

Annex 5 (Market Risk)

Annex 6 (Market risk)

Annex 7 {Market risk}

Annex & (IFRS 9 reporting templates)

Annex 9 {Instructions IFRS 9 templates)
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