
Dear All, 

  

Please find hereafter 2 questions we have regarding the “Draft ECB Regulation on reporting of 
supervisory financial information”: 

  

As the document doesn’t contain references to credit risk templates: 

1. Page 3 section 1.4 (18) (a) what do you refer to by ‘Centralized risk assessment system’ does 
it already match what is requested in an existing report? 

2. Page 11 Article 5 point 5. (d) what do you refer to by ‘Valuation rules, including methods for 
estimation of credit risk losses’ does it already match what is requested in an existing 
report? How should we consider this when applying the standardized approach and not the 
IRB approach? 

  

Many Thanks in advance for feedback,  

 


