
C
o

n
ten

t &
 D

ata So
lu

tio
n

s
R

e
fe

re
n

ce &
 R

eg
u

lato
ry

A Bloomberg Professional Services Offering

Beijing 
+86 10 6649 7500

Dubai 
+971 4 364 1000

Frankfurt 
+49 69 9204 1210

Hong Kong 
+852 2977 6000

London 
+44 20 7330 7500

Mumbai 
+91 22 6120 3600

New York 
+1 212 318 2000

San Francisco 
+1 415 912 2960

São Paulo 
+55 11 2395 9000 

Singapore 
+65 6212 1000

Sydney 
+61 2 9777 8600

Tokyo 
+81 3 3201 8900

bloomberg.com/professional

Take the next step.

For additional information,  
press the <HELP> key twice  
on the Bloomberg Terminal®.

The data included in these materials are for illustrative purposes only. ©2019 Bloomberg  482769 DIG 0619

Regulatory compliance landscape

The new Securitization Regulation (SR) came into force  
on January 1, 2019 and it is part of the European Commission’s  
ongoing work to build an efficient Capital Markets Union 
(CMU) in the EU. It repeals multiple existing securitization 
frameworks and replaces it with a single and more restrictive 
set of rules. With inception of the regulation, prior to holding  
a securitization, institutional investors must:

•   Comply with due diligence requirements

•   Verify compliance with 5% risk retention requirements

•   Have an ongoing obligation to monitor the compliance  
and performance of the transaction

In addition to the new securitization framework established  
by SR, the identification and classification of “Simple 
Transparent Standardized (STS)” will be valuable especially 
for banks, insurers and funds as it either reduces capital 
requirements and/or allows them to increase their exposure. 
In general, STS eligible securitizations will become more 
appealing to hold due to their beneficial regulatory treatment.

How Bloomberg can help

Bloomberg provides valuable SR and STS data for regulatory 
compliance. These fields include:

•   Securitization Regulation flag — indicating if the security 
is in scope for compliance with Regulation (EU) 2017/2402 
(Securitization Regulation) 

•   5% Risk Retention eligibility

•   Retention method 

•   Retention Holder

•   STS Securitization flag

This data is available to Bloomberg Enterprise clients in  
Data License.

Key benefits/unique capabilities

Bloomberg SR and STS content will allow front, middle and 
back office groups to perform due diligence and reporting 
requirements that are mandatory under the Securitization 
Regulations.

•  Bloomberg aggregates SR information and STS 
designations as reported in original deal documentation,  
the European Securities and Markets Authority (ESMA) 
website or ongoing investor reporting.

•   ~2 million securities are covered

•   SR and STS information is checked  and/or derived daily 
from multiple sources and updated at least once per day, 
when applicable.

Bloomberg for enterprise

To succeed today, financial institutions must respond to 
challenges that are not addressed by traditional approaches. 
They require world-class solutions that integrate people, 
processes, information and technology across the front, middle 
and back office. Bloomberg partners with these institutions to 
protect and capitalize on data, manage risk, deliver transparency 
and control costs. Through enterprise-level expertise and three 
decades of deep industry experience, Bloomberg creates real 
value through the use of innovative technology that turns data 
into a strategic asset and optimizes workflows and operations.

Learn more

For more how we can help your firm determine a bank’s 
liquidity level. Visit bloomberg.com/enterprise or reach us  
at eprise@bloomberg.net.

Navigating new 
Securitization Regulation.


