Downloaded from PwC Plus on 14.05.2024 03:12

PwC Plus Article

By PwC Deutschland | 09.06.2020

Regulatory Blog: Observations

about the impact of a downturn

period on the main components
of the LGD Model

In the recent history of some countries, based on the approach
described in these regulatory guidance, the downturn period has never
happened or when it happened there was no real impact on the
observed risk parameters.
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