Nr. 232 7. mars 2012

REGLUR

um breytingu 4 reglum nr. 215/2007, um eiginfjarkrofur
og ahzttugrunn fjarmalafyrirtaekja, med sidari breytingum.

1. gr.

55. gr. reglnanna ordast svo:

Med visan til heimildar 1 dkveedi til bradabirgda III 1 16gum nr. 170/2006 um breytingu 4 16gum
um fjarmalafyrirtaeki, nr. 161/2002, med sidari breytingum, visar Fjarmalaeftirlitio til enskrar Gtgafu
i Stjornartidindum Evrépusambandsins & tilteknum vidaukum tilskipunar 2006/48/EB um stofnun og
rekstur lanastofnana med 4ordnum breytingum samkvamt tilskipun 2009/83/EB:

http://eur-lex.europa.eu/LexUriServ/site/en/0j/2006/1 177/1 17720060630en00010200.pdf

og
http://eur-lex.europa.eu/LexUriServ/LexUriServ.do?uri=0J:1.:2009:196:0014:0021:EN:PDF

og tilskipunar 2006/49/EB um eiginfjarkrofur fjarfestingarfyrirteekja og lanastofnana med doronum
breytingum samkveamt tilskipun 2009/27/EB:

http://eur-lex.europa.eu/LexUriServ/site/en/0j/2006/1 177/1 17720060630en02010255.pdf

og
http://eur-lex.europa.eu/LexUriServ/LexUriServ.do?uri=0J:1:2009:094:0097:0099:EN:PDF.

A.

Tilskipun Evropupingsins og radsins 2006/48/EB fra 14. juni 2006 um stofnun og rekstur
lanastofnana (endursamid) (e. Directive 2006/48/EC of the European Parliament and of the Council
of 14 June 2006 relating the taking up and pursuit of the business of credit institutions (recast), OJ L
177, 30.6.2006, p. 1) med aordnum breytingum samkvemt tilskipun framkvamdastjornarinnar
2009/83/EB fra 27. jali 2009 um breytingu & tilteknum vidaukum vid tilskipun Evrépupingsins og
radsins 2006/48/EB ad pvi er vardar teknileg dkvaedi um dhattustyringu (e. Commission Directive
2009/83/EC of 27 July 2009 amending certain Annexes to Directive 2006/48/EC of the European
Parliament and of the Council as regards technical provisions concerning risk management, OJ L
196, 28.7.2009, p. 14):

VIDAUKI III — Medhéndlun moétadiladheettu vegna afleidusamninga, endurkaupasamninga,
verdbréfa- eda hravorulanveitinga/lantoku, langra samninga med athendingu og vidbdtarlanveitinga
vegna kaupa/solu verdbréfa (e. ANNEX III - The treatment of counterparty credit risk of derivative
instruments, repurchase transactions, securities or commodities lending or borrowing transactions,
long settlement transactions and margin lending transactions)

VIDAUKI V — T&knileg viomid vegna fyrirkomulags og meodferdar dhattu (e. ANNEX V -
Technical criteria concerning the organisation and treatment of risks)

VIDAUKI VII — Innramatsadferd (e. ANNEX VII - Internal ratings based approach)
VIDAUKI VIII — Mildun utlanadhattu (e. ANNEX VIII - Credit risk mitigation)
VIDAUKI IX — Verdbréfun (e. ANNEX IX — Securitisation)

VIDAUKI X — Rekstrarahatta (e. ANNEX X — Operational risk)

VIDAUKI XI — Taknileg vidmid vegna kdnnunar og mats par til baerra yfirvalda (e. ANNEX X1
— Technical criteria on review and evaluation by the competent authorities)

VIDAUKI XII — Teeknileg viomid vegna upplysingagjafar (e. ANNEX XII - Technical criteria
on disclosure).


http://eur-lex.europa.eu/LexUriServ/site/en/oj/2006/l_177/l_17720060630en00010200.pdf
http://eur-lex.europa.eu/LexUriServ/LexUriServ.do?uri=OJ:L:2009:196:0014:0021:EN:PDF
http://eur-lex.europa.eu/LexUriServ/site/en/oj/2006/l_177/l_17720060630en02010255.pdf
http://eur-lex.europa.eu/LexUriServ/LexUriServ.do?uri=OJ:L:2009:094:0097:0099:EN:PDF

Nr. 232 7. mars 2012

B.

Tilskipun Evropupingsins og radsins 2006/49/EB fra 14. jini 2006 um eiginfjarkrofur
fjarfestingarfyrirteekja og lanastofnana (endursamid) (e. Directive 2006/49/EC of the European
Parliament and of the Council of 14 June 2006 on the capital adequacy of investment firms and
credit institutions (recast), OJ L 177, 30.6.2006, p. 201) med aordnum breytingum samkvaemt
tilskipun framkvamdastjornarinnar 2009/27/EB fra 7. april 2009 um breytingar & tilteknum
vidaukum tilskipunar Evropupingsins og radsins 2006/49/EB ad pvi er vardar teknileg dkvaedi um
aheattustyringu (e. Commission Directive 2009/27/EC of 7 April 2009 amending certain Annexes to
Directive 2006/49/EC of the European Parliament and of the Council as regards technical
provisions concerning risk management, OJ L 94, 8.4.2009, p. 97):

VIDAUKI I — Utreikningur eiginfjarkrofu vegna stéduahaettu (e. ANNEX I - Calculating capital
requirements for position risk)

VIDAUKI II — Utreikningur eiginfjarkréfu vegna uppgjors- og moétadilaahaettu (e. ANNEX II -
Calculating capital requirements for settlement and counterparty credit risk)

VIDAUKI III — Utreikningur eiginfjarkréfu vegna gjaldeyrisahaettu (e. ANNEX III Calculating
capital requirements for foreign-exchange risk)

VIDAUKI IV — Utreikningur eiginfjarkrofu vegna hravoruahaettu (e. ANNEX IV Calculating
capital requirements for commodities risk)

VIDAUKI V — Notkun eigin likana vid utreikning eiginfjarkrofu (e. ANNEX V - Use of internal
models to calculate capital requirements)

VIDAUKI VI, 2. hluti — Vidurkenning matsfyrirteekja og vorpun 4 lanshefismati peirra (e.
ANNEX VI, Part 2 — Recognition of ECAls and mapping of their credit assessments)

VIDAUKI VII — Veltuvidskipti (e. ANNEX VII — Trading).
2. gr.
Reglur pessar eru settar med heimild 1 2. mgr. 84. gr. laga nr. 161/2002, um fjarmalafyrirteki,
med sidari breytingum, og 60last gildi pegar i stad.

Fjarmalaeftirlitinu, 7. mars 2012.

Unnur Gunnarsdottir.

Gisli Orn Kjartansson.

B-deild — Utgafud.: 7. mars 2012
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