Downloaded from PwC Plus on 04.05.2024 20:39h

PwC Plus Article

By EBA - European Banking Authority | 20. November 2017

EBA Guidelines on PD
estimation, LGD estimation and
the treatment of defaulted

exposures (EBA/GL/2017/16)

These draft Guidelines are part of the EBA’s broader work on the
review of the IRB approach aimed at reducing the unjustified variability
in the outcomes of internal models, while preserving the risk sensitivity
of capital requirements.

https://pwcplus.de/de/article/213796/
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