


To be eligible for the IRB 

approach a bank must 

demonstrate that it meets 

certain minimum 

requirements, calling for 

access to reliable company 

input data to ensure that a 

model performs well. 

 

 

 

 



https://www.marketplace.spglobal.com/en/solutions/s-p-global-marketplace-workbench-(3278c299-f232-455e-bdef-a527b9972dac?utm_campaign=EMC-2309-GL-IB-DVA-CIS-IRB-Model-Case-Study


 

 

 

 

 

 

 

 

 

 

https://www.marketplace.spglobal.com/en/datasets/s-p-capital-iq-financials-(10)
https://www.marketplace.spglobal.com/en/datasets/private-company-financials-(30)
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https://www.marketplace.spglobal.com/en/datasets/business-entity-cross-reference-service-becrs-(4)
https://www.marketplace.spglobal.com/en/solutions/kensho-link-(2d7177f8-ada7-4c1c-b360-b33951f57248)
https://www.marketplace.spglobal.com/en/solutions/xpressfeed-(b73250d6-a15c-4243-9016-3e5bf6300e43)


 

 

 

 

https://www.marketplace.spglobal.com/en/datasets/s-p-capital-iq-financials-(10)





