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Supervision Risk and Intensity Model

6 October 2020

Figure 6.  Banking risk categories
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Figure 5. Supervision intensity
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— Recovery Capacity

MIS /BCBS 239: Risk Data Aggregation & Risk Reporting (Critical Data Elements)

https://www.bankofengland.co.uk/-/media/boe/files/prudential-regulation/supervisory-statement/2022/april/ss917-may-2022.pdf (Section 2.0)
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The resolvability outcomes and the eight barriers firms must address to achieve them
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Source: https://www.bankofengland.co.uk/paper/2019/the-boes-approach-to-assessing-resolvability

Objectives:

1. Protect the tax
payer from state
funded bailouts

2. Preserve critical
functions & services
during resolution

3. Prevent contagion
spreading within the
financial sector
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Bank of England Page1

Resolvability assessment of
major UK banks: 2024

The Bank has published the findings from its second assessment of
the resolvability of the eight major UK banks as part of the
Resolvability Assessment Framework.

4: Thematic findings

4.1: Firms’ assurance arrangements
4.2: Adequate Financial Resources
4.3: Continuity and Restructuring

4.4: Co-ordination and Communication
4.5: Next steps
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Table A: Overview of the eight major UK firms (a)

Value of group assets as at 31 December 2023

(b)
Barclays £1,477 billion
HSBC $3,039 billion
Lloyds Banking £881 billion
Group
MNationwide £272 billion (as at 4 April 2024)
NatWest £693 billion
Santander UK £282 billion

Standard Chartered  $823 billion

Virgin Money UK £92 billion (as at 30 September 2023)

(a) This contains information previously published by the major UK firms
(b) Figures rounded to the nearest billion

Source: https://www.bankofengland.co.uk/-/media/boe/files/financial-stability/resolution/resovability-assessment-of-major-uk-banks-2024.pdf
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Sector Wide Bank Specific
Figure 4.1: Overview of thematic issues identified in the second RAF assessment Sh O rtC O m I n g S (O n e b an k)
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“How can actuaries support banks’ Recovery &Resolution Planning
activities?”
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