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Readiness assessment: BCBS guidelines on counterparty
credit risk management

The new BCBS guidelines on counterparty credit risk (CCR) management for banks aim to improve existing
industry practices in due diligence, exposure measurement and stress testing, as well as risk governance
and culture. While the guidelines have not yet been transposed into Swiss legislation, the regulator expects
supervised banks to consider the practices proposed by the BCBS.

Do you already have a strategy to stay ahead of the curve? We can assist you in assessing your CCR
management, identifying improvement opportunities, and implementing effective solutions for lasting
compliance.
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Ilustrative chart: Our view of overall readiness for the new BCBS’s CCR guidelines among banks in Switzerland
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We work with you to develop and implement clear, effective,

and efficient solutions depending on your needs: Cristian Miklos
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For further support with regulatory matters, explore our
service offering: PwC Regulatory Banking Services
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