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“Use of a model obtained from a third-party vendor that claims proprietary technology is not a

justification for exemption from documentation or any other of the requirements for internal rating systems. The burden is on

the model's vendor and the bank to satisfy supervisors.”

5 ¥4k & Basel Committee Newsletter No. 8 (March 2006) “Use of Vendor Products in the Basel IT IRB Framework”
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$ {4 B SR AT B 2 % B & (The Committee of European Banking Supervisors, CEBS)#2006-F 1 J BT A4 25 10353634
U+ CP10: Guidelines on the implementation, validation and assessment of Advanced Measurement (AMA) and Internal
Ratings Based (IRB) Approaches ; BX # draft Directive Annex VII part 4
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sourcebook, GENPRU. M & X A5 E# 3% o AH AR  http://www.fsa.gov.uk/pubs/international/default.pdf
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