NDL Information
NDL Risk Categories (Optional)
Rule Reference/Comments

NDL Methodology (Optional)

CCP Default Waterfall

Rule Reference/Comments

Rule Reference/Comments

Rule Reference/Comments

CM Approval & Oversight

Credit Monitoring Process of CMs (Optional)
CPMI 10SCO CCP Disclosure (Qualitative Disclosures)
CPMI 10SCO CCP Public Quantitative Disclosure (CCP12 PQD

Template)

PQD Quarterly Conference Call webpage with recorded calls (If RNV

applicable)

Comments

Other Commonly Requested CCP Links/documents:

Rule Reference/Comments

Rule Reference/Comments

Market Procedures can also be taken into consideration for market based
specifications:

Link: https://www.takasbank.com.tr/en/rules-and-regulations/procedures

Default Management - Layers of Protection Link

Market Procedures can also be taken into consideration for market based
specifications:

Link: https://www.takasbank.com.tr/en/rules-and-regulations/procedures

CCP End of Waterfall Actions (Optional) Link

Market Procedures can also be taken into consideration for market based
specifications:

Link: https://www.takasbank.com.tr/en/rules-and-regulations/procedures

N/A

Gizlilik Seviyesi: Halka Agik (Tasnif Disi)


https://www.takasbank.com.tr/documents/CategoryDocument/ASSESSMENT OF COMPLIANCE WITH THE TAKASBANK%E2%80%99S CENTRAL COUNTERPARTY ACTIVITIES TO THE CPMI-IOSCO CORE PRINCIPLE 2_260522_2022-05-26-09-43-34.pdf
https://www.takasbank.com.tr/documents/CategoryDocument/ASSESSMENT OF COMPLIANCE WITH THE TAKASBANK%E2%80%99S CENTRAL COUNTERPARTY ACTIVITIES TO THE CPMI-IOSCO CORE PRINCIPLE 2_260522_2022-05-26-09-43-34.pdf
https://www.takasbank.com.tr/documents/CategoryDocument/ASSESSMENT OF COMPLIANCE WITH THE TAKASBANK%E2%80%99S CENTRAL COUNTERPARTY ACTIVITIES TO THE CPMI-IOSCO CORE PRINCIPLE 2_260522_2022-05-26-09-43-34.pdf
https://www.takasbank.com.tr/documents/CategoryDocument/Takasbank CCP Directive on Default Management Implementation Principles_2021-04-12-11-55-21.pdf
https://www.takasbank.com.tr/documents/CategoryDocument/Takasbank CCP Directive on Default Management Implementation Principles_2021-04-12-11-55-21.pdf
https://www.takasbank.com.tr/documents/CategoryDocument/Takasbank CCP Directive on Default Management Implementation Principles_2021-04-12-11-55-21.pdf
https://www.takasbank.com.tr/en/services/services-provided/central-counterparty-ccp/internal-credit-rating-and-evaluation-system
https://www.takasbank.com.tr/en/services/services-provided/central-counterparty-ccp/internal-credit-rating-and-evaluation-system
https://www.takasbank.com.tr/documents/CategoryDocument/ASSESSMENT OF COMPLIANCE WITH THE TAKASBANK%E2%80%99S CENTRAL COUNTERPARTY ACTIVITIES TO THE CPMI-IOSCO CORE PRINCIPLE 2_260522_2022-05-26-09-43-34.pdf
https://www.takasbank.com.tr/en/services/services-provided/central-counterparty-ccp/takasbank-cpmi-iosco-quantitative-disclosure

