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EBA Consultation on Guidelines
on the treatment of CVA risk
under the supervisory review and
evaluation process (SREP)
(EBA/CP/2015/21)

Consultation on Guidelines on the treatment of credit value adjustment
(CVA) risk under the supervisory review and evaluation process
(SREP), as well as a data collection exercise for the Quantitative Impact
Study (QIS) to calibrate the threshold values.

https://pwcplus.de/de/article/200230/
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