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A global perspective: FRTB, NPR, 

and the convergence towards a 

unified risk framework

The standardised approach to 

market risk: A closer examination
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Applicability across the financial 

spectrum

Revamping operational paradigms

The Internal Models Approach 

(IMA): A comprehensive insight

•
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Diving deeper into the SA and IMA 

dilemma:

•
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Feature Standardised Approach (SA) Internal Models Approach (IMA)
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Data challenge in the implementation of IMA: 

RFET: A paradigm shift 

in risk management

Vendor reliance for 

historical data and 

subsequent implications

Data challenges in RFET 

implementation

Strategies for successful 

RFET implementation



Optimal risk 

factor proxy
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Risk factor 

decomposition

Risk factor 

bucketing 
Parameterisation
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Data & systems impacted:
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System changes required:
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