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Consultation on draft RTS on the
specification of the nature,
severity and duration of an
economic downturn in
accordance with Articles
181(3)(a) and 182(4)(a) of CRR
(EBA/CP/2018/07)

These draft RTS and GLs 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/215200/
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