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standards on Structural FX under Article 104c of Regulation (EU) No
575/2013 (CRR)

The European Banking Authority adopted on 12 December the attached draft Regulatory Technical
Standards and submitted them to the European Commission pursuant to Article 10 of Regulation
(EU) No 1093/2010 (EBA Regulation) . These draft RTS were prepared under Article 104c of
Regulation (EU) No 575/2013 (CRR). They set out the conditions and criteria that certain

positions must meet to qualify for exemption from capital requirements for foreign-exchange risk.

The draft RTS are available for consultation on the EBA’s website.
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https://www.eba.europa.eu/activities/single-rulebook/regulatory-activities/market-counterparty-and-cva-risk/technical-standards-structural-foreign-exchange-under-crr
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