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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
2019.

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