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EBA publishes results of its 2016
CVA risk monitoring exercise

EBA  published a report today on its 2016 CVA risk monitoring
exercise, which assesses the impact on own funds requirements of the
reintegration of the transactions currently exempted from the scope of
the CVA risk charge.

https://pwcplus.de/de/article/215100/



Downloaded from PwC Plus on 05.05.2024 17:22h

Schlagwörter

Bankenaufsicht (Europäische und Internationale Organisationen), Capital Requirements Regulation (CRR), 

Credit Valuation Adjustment (CVA), Marktpreisrisikoregelungen, Stresstest

FS-Branche(n)

Banking & Capital Markets

Themen

Risk & Regulation

Verfasser

EBA - European Banking Authority

Powered by TCPDF (www.tcpdf.org)

Seite 2 von 2

PwC Plus EBA publishes results of its 2016 CVA risk monitoring exercise
Article No.: 215100

https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=50
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=362
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=123
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=762
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=596
https://pwcplus.de/de/suche/?p_category=17&p_order_by=
https://pwcplus.de/de/suche/?p_issuingbody=19&p_order_by=
http://www.tcpdf.org

