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The guidelines on market risk management in Appendix 70 set forth the expectations of the Bangko
Sentral with respect to the management of market risk and are intended to provide more consistency
in how the risk-focused supervision function is applied to this risk. Banks are expected to have an
integrated approach to risk management to identify, measure, monitor and control risks. Market risk
should be reviewed together with other risks to determine overall risk profile.

The Bangko Sentral is aware of the increasing diversity of financial products and that industry
techniques for measuring and managing market risk are continuously evolving. As such, the guidelines
are intended for general application; specific application will depend to some extent on the size,
complexity and range of activities undertaken by individual banks.

(Circular Nos. 903 dated 29 February 2016)
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https://morb.bsp.gov.ph/appendix-70/
http://www.bsp.gov.ph/downloads/regulations/attachments/2016/c903.pdf

