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Consultation on draft RTS on the
calculation of Kirb in accordance
with the purchased receivables
approach (EBA/CP/2018/10)

These draft RTS aim at striking the right balance between the need to
acknowledge the specific circumstances under which institutions
calculate capital requirements in the context of a securitisation
transaction and the need to maintain appropriately safe and prudent
requirements on the internal modelling of capital requirements.

https://pwcplus.de/de/article/215363/
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