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EBA consults on technical
standards to help originator
institutions determine the
exposure value of synthetic
excess spread in securitisations
(EBA/CP/2022/11)

The EBA launched today a public consultation on its draft RTS on the
determination by originator institutions of the exposure value of
synthetic excess spread (SES) in securitisations.

https://pwcplus.de/de/article/233139/
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