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Internal models supervision:
where do we stand?

The supervision of internal models has come along way: European
banking supervision has made a considerable investment in assessing
internal models in order to ensure regulatory compliance, while banks
have made efforts to review their model landscapes.

https://pwcplus.de/en/article/238949/



Downloaded from PwC Plus on 15.05.2024 02:51

pwec

Keywords

Bankenaufsicht (Européische und Internationale Organisationen), Interne Modelle,
Kapitalanlagegesellschaften, Kreditrisiken, Loss Given Default (LGD), Probability of Default (PD), Risk
Management Banking, Risk-weighted asset (RWA), Targeted Review of Internal Models (TRIM)

FS-sector(s)
Banking & Capital Markets

Topics

Risk & Regulation

Issuing Body
ECB - European Central Bank

PwC Plus Internal models supervision: where do we stand?
Article No.: 238949

Seite 2 von 2


https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=50
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=333
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=363
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=392
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=3146
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=3147
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=1057
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=1057
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=537
https://pwcplus.de/en/search/?p_archive=1&p_order_by=&p_keywords%5B%5D=3175
https://pwcplus.de/en/search/?p_category=17&p_order_by=
https://pwcplus.de/en/search/?p_issuingbody=9&p_order_by=
http://www.tcpdf.org

