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EBA publishes final draft
technical standards on capital
requirements of non-modellable
risks under the FRTB
(EBA/RTS/2020/12)

These draft RTS are a key deliverables in the EBA’s work on
implementing the FRTB in EU and part of its roadmap for the new
market and counterparty credit risk approaches published on 27 June
20109.

https://pwcplus.de/de/article/222216/



Downloaded from PwC Plus on 06.05.2024 06:24h

.

pwec

Schlagworter
Bankenaufsicht (Europaische und Internationale Organisationen), Capital Requirements Regulation (CRR 1)

, Handelsbuch, Interne Modelle, Marktpreisrisiken, Risk Management Banking

FS-Branche(n)
Banking & Capital Markets

Themen

Risk & Regulation

Verfasser

EBA - European Banking Authority

PwC Plus EBA publishes final draft technical standards on capital
requirements of non-modellable risks under the FRTB (EBA/RTS/2020/12)
Article No.: 222216 Seite 2 von 2



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=3081
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=255
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=333
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=438
https://pwcplus.de/de/suche/?p_archive=1&p_order_by=&p_keywords%5B%5D=1057
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

