Specific Treatment of Securitisations

Specific treatment of securitisations of retail exposures subject to early amortisation (Annex IX, Part 4, Para. 30 and 31) is not applied in Slovakia. NBS has not developed a specific treatment that deviates from the CRD treatment. For an overview regarding the specific treatment of securitisations in the EU Member States see the corresponding tables on the CEBS homepage.
