
 

 

 

Saudi Banks Comments on BCBS 

Consultative Document Titled: 

“Leverage ratio treatment of client cleared derivatives” 
 

We received only one comment from the banks as stated below: 

Bank 1 

 In our opinion, option 1 (existing treatment) reflects the accurate measure of 

exposure and the underlying economic substance of the client cleared 

derivative transactions.  

 

 


