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Consultation Paper on Draft
Regulatory Technical Standards
on the calculation of the stress
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Article 325bk(3) of Regulation
(EU) No 575/2013 (Capital
Requirements Regulation 2 -
CRR2) (EBA/CP/2020/10)

The European Banking Authority (EBA) launched a consultation on
draft Regulatory Technical Standards (RTS) on the capitalisation of non-
modellable risk factors (NMRFs) for institutions using the new Internal
Model Approach (IMA) under the FRTB (Fundamental Review of the
Trading Book). 

https://pwcplus.de/de/article/220368/



Downloaded from PwC Plus on 29.04.2024 23:11h

Schlagwörter

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

Internal ratings-based approach (IRBA), Kreditrisiken, Marktpreisrisiken

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 Consultation Paper on Draft Regulatory Technical Standards on
the calculation of the stress scenario risk measure under Article 325bk(3) of
Regulation (EU) No 575/2013 (Capital Requirements Regulation 2 - CRR2)
(EBA/CP/2020/10)
Article No.: 220368

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=351
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=392
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=438
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

