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SE

Credit institutions: own funds requirements for market risk 3,89%

Standardised approach 100,00%

Internal models 10,00%

Standardised approach 65,89%

Internal models 34,12%

Investment firms: own funds requirements for market risk 13,11%

Standardised approach 100,00%

Internal models 0,00%

Standardised approach 100,00%

Internal models 0,00%

Index: 

N/A: not available

C: confidential

For an overview regarding statistical data on credit 

institutions in the EU Member States see the 

corresponding table on the EBA website. EBA website
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Market risk data

Investment firms: Own funds requirements for market risk

% of total own funds requirements

Investment firms: breakdown by approach
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Credit institutions: Own funds requirements for market risk

% of total own funds requirements

http://eba.europa.eu/supervisory-convergence/supervisory-disclosure/aggregate-statistical-data

