
 
DATE:   November 5, 2003 

     
SUBJECT:   Proposed Treatment of Expected and Unexpected Losses Under the 

New Basel Capital Accord. 
     

HIGHLIGHTS:   The federal bank and thrift agencies on Thursday issued the attached 
statement regarding the Basel Committee on Banking Supervision’s 
request for comment on a modification to its proposed international 
capital standards. 

The modification deals with the treatment of expected and unexpected 
losses.  The Basel Committee will accept comments from all 
interested parties until December 31, 2003. 

     
DOCUMENT 
LOCATION: 

    
http://www.federalreserve.gov/boarddocs/press/bcreg/2003/20031030/
  

     
FURTHER 

INFORMATION: 
    

Tim Bosch, Vice President 
Safety and Soundness Supervision 
Banking Supervision and Regulation Department 
(314) 444-8440 or 1-800-333-0810, ext. 448440. 
  
Michael DeClue, Assistant Vice President 
Safety and Soundness Supervision 
Banking Supervision and Regulation Department 
(314) 444-8759 or 1-800-333-0810, ext. 448759. 
  
Mark Vaughan, Supervisory Policy Officer 
Supervisory Policy Analysis 
Banking Supervision and Regulation Department 
(314) 444-8859 or 1-800-333-0810, ext. 448859. 

 
 


