
 
 
 
 

 

Implementing and Delegated Acts on Regulation (EU)
No 575/2013 of the European Parliament and of the Council of
26 June 2013 on prudential requirements for credit institutions
and investment firms and amending Regulation (EU)
No 648/2012  Text with EEA relevance

Legal basis Type of act List of acts

Art. 4(4) DAC Commission delegated regulation (EU) …/... of XXX on

supplementing Regulation (EU) No 575/2013 of the

European Parliament and of the Council with regard to

regulatory technical standards for specifying in which

circumstances the conditions set out in Article 4,

paragraph 1, point (39), of Regulation (EU) No

575/2013 are met

Art. 18(9) RTS Commission Delegated Regulation (EU) 2022/676 of

3 December 2021 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the conditions in accordance with which

consolidation is to be carried out in the cases referred

to in Article 18(3) to (6) and Article 18(8) of that

Regulation (Text with EEA relevance)

Art. 20(8) ITS Commission Implementing Regulation (EU) 2016/100 of

16 October 2015 laying down implementing technical

standards specifying the joint decision process with

regard to the application for certain prudential

permissions pursuant to Regulation (EU) No 575/2013

of the European Parliament and of the Council (Text

with EEA relevance)
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https://webgate.ec.europa.eu/regdel/#/delegatedActs/2090
https://webgate.ec.europa.eu/regdel/#/delegatedActs/2090
https://webgate.ec.europa.eu/regdel/#/delegatedActs/2090
https://webgate.ec.europa.eu/regdel/#/delegatedActs/2090
https://webgate.ec.europa.eu/regdel/#/delegatedActs/2090
https://webgate.ec.europa.eu/regdel/#/delegatedActs/2090
https://webgate.ec.europa.eu/regdel/#/delegatedActs/2090
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0676
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0676
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0676
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0676
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0676
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0676
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0676
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0676
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0100
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0100
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0100
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0100
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0100
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0100
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0100


Art. 26(4), Art.

27(2), Art.

28(5)(a), Art.

29(6), Art. 32(2),

Art. 36(2), Art.

41(2), Art. 52(2),

Art. 76(4), Art.

78(5), Art. 79(2),

Art. 83(2), Art.

481(6), Art.

487(3)

RTS Commission Delegated Regulation (EU) No 241/2014 of

7 January 2014 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

Own Funds requirements for institutions  Text with EEA

relevance

Art. 28(5) RTS Commission Delegated Regulation (EU) 2015/850 of 30

January 2015 amending Delegated Regulation (EU) No

241/2014 supplementing Regulation (EU) No 575/2013

of the European Parliament and of the Council with

regard to regulatory technical standards for Own Funds

requirements for institutions (Text with EEA relevance)

Art. 28(5), Art.

29(6), Art. 52(2),

Art. 72b(7), Art.

76(4), Art.

78a(3), Art.

78(5), Art. 79(2)

RTS Commission Delegated Regulation (EU) 2023/827 of

11 October 2022 laying down regulatory technical

standards amending Delegated Regulation (EU)

No 241/2014 as regards the prior permission to reduce

own funds and the requirements related to eligible

liabilities instruments (Text with EEA relevance)

Art. 33(4) RTS Commission Delegated Regulation (EU) No 523/2014 of

12 March 2014 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

determining what constitutes the close correspondence

between the value of an institution's covered bonds and

the value of the institution's assets  Text with EEA

relevance

Art. 36(2), Art.

73(7), Art. 84(4)

RTS Commission Delegated Regulation (EU) 2015/923 of 11

March 2015 amending Delegated Regulation (EU) No

241/2014 supplementing Regulation (EU) No 575/2013

of the European Parliament and of the Council with
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https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0241
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0241
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0241
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0241
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0241
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0241
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0850
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0850
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0850
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0850
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0850
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0850
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0827
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0827
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0827
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0827
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0827
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0827
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0523
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0523
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0523
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0523
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0523
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0523
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0523
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0523
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0923
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0923
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0923
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0923


regard to regulatory technical standards for own funds

requirements for institutions (Text with EEA relevance)

Art. 36(4) RTS Commission Delegated Regulation (EU) 2020/2176 of

12 November 2020 amending Delegated Regulation

(EU) No 241/2014 as regards the deduction of software

assets from Common Equity Tier 1 items (Text with EEA

relevance)

Art. 49(6) RTS Commission Delegated Regulation (EU) No 342/2014 of

21 January 2014 supplementing Directive 2002/87/EC

of the European Parliament and of the Council and

Regulation (EU) No 575/2013 of the European

Parliament and of the Council with regard to regulatory

technical standards for the application of the calculation

methods of capital adequacy requirements for financial

conglomerates  Text with EEA relevance

Art. 97(4) RTS Commission Delegated Regulation (EU) 2015/488 of 4

September 2014 amending Delegated Regulation (EU)

No 241/2014 as regards own funds requirements for

firms based on fixed overheads  Text with EEA

relevance

Art. 105(14) RTS Commission Delegated Regulation (EU) 2016/101 of 26

October 2015 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

prudent valuation under Article 105(14) (Text with EEA

relevance)

Art. 105(14) RTS Commission Delegated Regulation (EU) 2020/866 of 28

May 2020 amending Delegated Regulation (EU)

2016/101 supplementing Regulation (EU) No 575/2013

of the European Parliament and of the Council with

regard to regulatory technical standards for prudent

valuation under Article 105(14) of Regulation (EU) No

575/2013 (Text with EEA relevance)
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https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0923
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0923
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R2176
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R2176
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R2176
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R2176
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R2176
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0342
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0342
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0342
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0342
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0342
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0342
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0342
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0342
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0488
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0488
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0488
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0488
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32015R0488
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0101
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0101
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0101
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0101
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0101
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32016R0101
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R0866
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R0866
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R0866
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R0866
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R0866
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R0866
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32020R0866


Art. 107(4), Art.

114(7), Art.

115(4), Art.

116(5), Art.

142(2), Art. 391

IAC Commission Implementing Decision (EU) 2021/1753 of

1 October 2021 on the equivalence of the supervisory

and regulatory requirements of certain third countries

and territories for the purposes of the treatment of

exposures in accordance with Regulation (EU)

No 575/2013 of the European Parliament and of the

Council (Text with EEA relevance)

Art. 110((4))(e) RTS Commission Delegated Regulation (EU) 2022/954 of

12 May 2022 amending the regulatory technical

standards laid down in Delegated Regulation (EU)

No 183/2014 as regards the specification of the

calculation of specific and general credit risk

adjustments (Text with EEA relevance)

Art. 110(4) RTS Commission Delegated Regulation (EU) No 183/2014 of

20 December 2013 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council on prudential requirements for credit

institutions and investment firms, with regard to

regulatory technical standards for specifying the

calculation of specific and general credit risk

adjustments  Text with EEA relevance

Art. 132(a)(4) RTS Commission Delegated Regulation (EU) 2023/511 of

24 November 2022 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

the calculation of risk-weighted exposure amounts of

collective investment undertakings under the mandate-

based approach (Text with EEA relevance)

Art. 136(1)(1) ITS Commission Implementing Regulation (EU) 2021/2005

of 16 November 2021 laying down implementing

technical standards amending Implementing Regulation

(EU) 2016/1799 as regards the mapping tables

specifying the correspondence between the credit risk
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https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021D1753
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021D1753
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021D1753
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021D1753
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021D1753
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021D1753
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021D1753
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0954
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0954
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0954
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0954
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0954
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0954
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0183
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0183
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0183
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0183
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0183
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0183
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0183
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32014R0183
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0511
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0511
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0511
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0511
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0511
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0511
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32023R0511
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021R2005
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021R2005
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021R2005
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021R2005
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021R2005


assessments of external credit assessment institutions

and the credit quality steps set out in Regulation (EU)

No 575/2013 of the European Parliament and of the

Council (Text with EEA relevance)

Art. 136(1)(3) ITS Commission Implementing Regulation (EU) 2019/2028

of 29 November 2019 amending Implementing

Regulation (EU) 2016/1799 as regards the mapping

tables specifying the correspondence between the credit

risk assessments of external credit assessment

institutions and the credit quality steps set out in

Regulation (EU) No 575/2013 of the European

Parliament and of the Council (Text with EEA relevance)

Art. 136(1)(3) ITS Commission Implementing Regulation (EU) 2018/634 of

24 April 2018 amending Implementing Regulation (EU)

2016/1799 as regards the mapping tables specifying

the correspondence between the credit risk

assessments of external credit assessment institutions

and the credit quality steps set out in Regulation (EU)

No 575/2013 of the European Parliament and of the

Council (Text with EEA relevance. )

Art. 136(3), Art.

136(1)

ITS Commission Implementing Regulation (EU) 2016/1799

of 7 October 2016 laying down implementing technical

standards with regard to the mapping of credit

assessments of external credit assessment institutions

for credit risk in accordance with Articles 136(1) and

136(3) of Regulation (EU) No 575/2013 of the European

Parliament and of the Council (Text with EEA relevance)

Art. 144(2), Art.

173(3), Art.

180(3)(b)

RTS Commission Delegated Regulation (EU) 2022/439 of

20 October 2021 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

the specification of the assessment methodology

competent authorities are to follow when assessing the

compliance of credit institutions and investment firms
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https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021R2005
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32021R2005
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https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0439
https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32022R0439


with the requirements to use the Internal Ratings Based

Approach (Text with EEA relevance)

Art. 153(9) RTS Commission Delegated Regulation (EU) 2021/598 of

14 December 2020 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

assigning risk weights to specialised lending exposures

(Text with EEA relevance)

Art. 178(6) RTS Commission Delegated Regulation (EU) 2018/171 of 19

October 2017 on supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

the materiality threshold for credit obligations past due

(Text with EEA relevance. )

Art. 180(3)(a),

Art. 181(3)(b),

Art. 182(4)(b)

RTS Commission Delegated Regulation (EU) 2017/72 of 23

September 2016 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying conditions for data waiver permissions (Text

with EEA relevance. )

Art. 182(4)(a),

Art. 181(3)(a)

RTS Commission Delegated Regulation (EU) 2021/930 of

1 March 2021 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the nature, severity and duration of an

economic downturn referred to in Article 181(1),

point (b), and Article 182(1), point (b), of that

Regulation (Text with EEA relevance)

Art. 197(8) ITS Commission Implementing Regulation (EU) 2016/1646

of 13 September 2016 laying down implementing

technical standards with regard to main indices and

recognised exchanges in accordance with Regulation

(EU) No 575/2013 of the European Parliament and of
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the Council on prudential requirements for credit

institutions and investment firms (Text with EEA

relevance)

Art. 197(8) ITS Commission Implementing Regulation (EU) 2022/1650

of 24 March 2022 amending the implementing technical

standards laid down in Implementing Regulation (EU)

2016/1646 as regards the main indices and recognised

exchanges in accordance with Regulation (EU)

No 575/2013 of the European Parliament and of the

Council (Text with EEA relevance)

Art. 270 ITS Commission Implementing Regulation (EU) 2016/1801

of 11 October 2016 on laying down implementing

technical standards with regard to the mapping of credit

assessments of external credit assessment institutions

for securitisation in accordance with Regulation (EU) No

575/2013 of the European Parliament and of the

Council (Text with EEA relevance)

Art. 270 ITS Commission Implementing Regulation (EU) 2022/2365

of 2 December 2022 amending the implementing

technical standards laid down in Implementing

Regulation (EU) 2016/1801 as regards the mapping

tables correspondence of credit assessments of external

credit assessment institutions for securitisation in

accordance with Regulation (EU) No 575/2013 of the

European Parliament and of the Council (Text with EEA

relevance)

Art. 279a(3)(a),

Art. 277(5), Art.

279a(3)(b)

RTS Commission Delegated Regulation (EU) 2021/931 of

1 March 2021 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the method for identifying derivative

transactions with one or more than one material risk

driver for the purposes of Article 277(5), the formula for

calculating the supervisory delta of call and put options
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mapped to the interest rate risk category and the

method for determining whether a transaction is a long

or short position in the primary risk driver or in the

most material risk driver in the given risk category for

the purposes of Article 279a(3)(a) and (b) in the

standardised approach for counterparty credit risk (Text

with EEA relevance)

Art. 290, Art.

325(ap)(3)

RTS Commission Delegated Regulation (EU) 2022/1622 of

17 May 2022 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards on

emerging markets and advanced economies (Text with

EEA relevance)

Art. 304(5) RTS Commission Delegated Regulation (EU) 2015/585 of 18

December 2014 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

the specification of margin periods of risk  Text with

EEA relevance

Art. 312(4)(a) RTS Commission Delegated Regulation (EU) 2018/959 of 14

March 2018 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards of

the specification of the assessment methodology under

which competent authorities permit institutions to use

Advanced Measurement Approaches for operational risk

(Text with EEA relevance.)

Art. 312(4)(b-c),

Art. 143(5)

RTS Commission Delegated Regulation (EU) No 529/2014 of

12 March 2014 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

assessing the materiality of extensions and changes of

the Internal Ratings Based Approach and the Advanced

Measurement Approach  Text with EEA relevance
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Art. 325bk(1) RTS Commission Delegated Regulation (EU) 2024/397 of

20 October 2023 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards on

the calculation of the stress scenario risk measure

Art. 325w(8)(3) RTS Commission Delegated Regulation (EU) 2022/2257 of

11 August 2022 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the calculation methods of gross jump-to-

default amounts for exposures to debt and equity

instruments and for exposures to default risk arising

from certain derivative instruments, and specifying the

determination of notional amounts of instruments other

than the instruments referred to in Article 325w(4) of

Regulation (EU) No 575/2013 (Text with EEA relevance)

Art. 325(bd)(7) RTS Commission Delegated Regulation (EU) 2022/2058 of

28 February 2022 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards on

liquidity horizons for the alternative internal model

approach, as referred to in Article 325bd(7) (Text with

EEA relevance)

Art. 325(be)(3) RTS Commission Delegated Regulation (EU) 2022/2060 of

14 June 2022 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the criteria for assessing the modellability of

risk factors under the internal model approach (IMA)

and specifying the frequency of that assessment under

Article 325be(3) of that Regulation (Text with EEA

relevance)

Art. 325(bf)(9), RTS Commission Delegated Regulation (EU) 2022/2059 of
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Art. 325(bg)(4) 14 June 2022 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the technical details of back-testing and

profit and loss attribution requirements under Articles

325bf and 325bg of Regulation (EU) No 575/2013 (Text

with EEA relevance)

Art. 325(3)(a),

Art. 325bf(9), Art.

325bg(4), Art.

325(3)(b), Art.

325(9)

RTS Commission Delegated Regulation (EU) 2023/1577 of

20 April 2023 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards on

the calculation of the own funds requirements for

market risk for non-trading book positions subject to

foreign exchange risk or commodity risk and the

treatment of those positions for the purposes of the

regulatory back-testing requirements and the profit and

loss attribution requirement under the alternative

internal model approach (Text with EEA relevance)

Art. 325(5)(4) DAC Commission Delegated Regulation (EU) 2022/2328 of

16 August 2022 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying exotic underlyings and the instruments

bearing residual risks for the purposes of the calculation

of own funds requirements for residual risks (Text with

EEA relevance)

Art. 329(3), Art.

352(6), Art.

358(4)

RTS Commission Delegated Regulation (EU) No 528/2014 of

12 March 2014 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

non-delta risk of options in the standardised market risk

approach  Text with EEA relevance

Art. 329(3), Art.

94(2), Art.

RTS Commission Delegated Regulation (EU) 2016/861 of 18

February 2016 correcting Commission Delegated
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352(6), Art.

358(4)

Regulation (EU) No 528/2014 supplementing Regulation

(EU) No 575/2013 of the European Parliament and of

the Council with regard to regulatory technical

standards for non-delta risk of options in the

standardised market risk approach and correcting

Commission Delegated Regulation (EU) No 604/2014

supplementing Directive 2013/36/EU of the European

Parliament and of the Council with regard to regulatory

technical standards with respect to qualitative and

appropriate quantitative criteria to identify categories of

staff whose professional activities have a material

impact on an institution's risk profile (Text with EEA

relevance)

Art. 341(3) RTS Commission Delegated Regulation (EU) No 525/2014 of

12 March 2014 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

the definition of market  Text with EEA relevance

Art. 344(1) IAC Commission Implementing Regulation (EU) 2023/2056

of 26 September 2023 amending the implementing

technical standards laid down in Commission

Implementing Regulation (EU) No 945/2014 as regards

an update of the list of relevant appropriately diversified

indices in accordance with Regulation (EU) No 575/2013

of the European Parliament and of the Council (Text

with EEA relevance)

Art. 344(1) ITS Commission Implementing Regulation (EU) No

945/2014 of 4 September 2014 laying down

implementing technical standards with regard to

relevant appropriately diversified indices according to

Regulation (EU) No 575/2013 of the European

Parliament and of the Council  Text with EEA relevance

Art. 344(1) ITS Commission Implementing Regulation (EU) 2020/125 of

29 January 2020 amending Implementing Regulation
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(EU) No 945/2014 laying down implementing technical

standards with regard to relevant appropriately

diversified indices in accordance with Regulation (EU)

No 575/2013 of the European Parliament and of the

Council (Text with EEA relevance)

Art. 354(3) ITS Commission Implementing Regulation (EU) 2023/1718

of 8 September 2023 amending the implementing

technical standards laid down in Implementing

Regulation (EU) 2015/2197 with regard to closely

correlated currencies in accordance with Regulation

(EU) No 575/2013 of the European Parliament and of

the Council (Text with EEA relevance)

Art. 354(3) ITS Commission Implementing Regulation (EU) 2015/2197

of 27 November 2015 laying down implementing

technical standards with regard to closely correlated

currencies in accordance with Regulation (EU) No

575/2013 of the European Parliament and of the

Council (Text with EEA relevance)

Art. 354(3) ITS Commission Implementing Regulation (EU) 2018/1580

of 19 October 2018 amending Implementing Regulation

(EU) 2015/2197 laying down implementing technical

standards with regard to closely correlated currencies in

accordance with Regulation (EU) No 575/2013 of the

European Parliament and of the Council (Text with EEA

relevance.)

Art. 354(3) ITS Commission Implementing Regulation (EU) 2019/2091

of 28 November 2019 amending Implementing

Regulation (EU) 2015/2197 with regard to closely

correlated currencies in accordance with Regulation

(EU) No 575/2013 of the European Parliament and of

the Council (Text with EEA relevance)

Art. 354(3) ITS Commission Implementing Regulation (EU) 2021/249 of

17 February 2021 amending Implementing Regulation
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(EU) 2015/2197 with regard to closely correlated

currencies in accordance with Regulation (EU) No

575/2013 of the European Parliament and of the

Council (Text with EEA relevance)

Art. 363(4)(a) RTS Commission Delegated Regulation (EU) 2015/942 of 4

March 2015 amending Delegated Regulation (EU) No

529/2014 supplementing Regulation (EU) No 575/2013

of the European Parliament and of the Council as

regards regulatory technical standards for assessing the

materiality of extensions and changes of internal

approaches when calculating own funds requirements

for market risk (Text with EEA relevance)

Art. 382(5) RTS Commission Delegated Regulation (EU) 2018/728 of 24

January 2018 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

procedures for excluding transactions with non-financial

counterparties established in a third country from the

own funds requirement for credit valuation adjustment

risk (Text with EEA relevance. )

Art. 383(7) RTS Commission Delegated Regulation (EU) No 526/2014 of

12 March 2014 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

determining proxy spread and limited smaller portfolios

for credit valuation adjustment risk  Text with EEA

relevance

Art. 390(8) RTS Commission Delegated Regulation (EU) No 1187/2014

of 2 October 2014 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council as regards regulatory technical standards for

determining the overall exposure to a client or a group

of connected clients in respect of transactions with

underlying assets  Text with EEA relevance
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Art. 390(9)(3) DAC Commission Delegated Regulation (EU) 2022/1011 of

10 March 2022 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying how to determine the indirect exposures to a

client arising from derivatives and credit derivatives

contracts where the contract was not directly entered

into with the client but the underlying debt or equity

instrument was issued by that client (Text with EEA

relevance)

Art. 394(2) DAC Commission Delegated Regulation (EU) 2023/1578 of

20 April 2023 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the requirements for the internal

methodology or external sources used under the

internal default risk model for estimating default

probabilities and losses given default (Text with EEA

relevance)

Art. 394(4) RTS Commission Delegated Regulation (EU) 2023/2779 of

6 September 2023 supplementing Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the criteria for the identification of shadow

banking entities referred to in Article 394(2) of

Regulation (EU) No 575/2013

Art. 410(3) ITS Commission Implementing Regulation (EU) No

602/2014 of 4 June 2014 laying down implementing

technical standards for facilitating the convergence of

supervisory practices with regard to the implementation

of additional risk weights according to Regulation (EU)

No 575/2013 of the European Parliament and of the

Council  Text with EEA relevance
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Art. 416(5) ITS Commission Implementing Regulation (EU) 2015/233 of

13 February 2015 laying down implementing technical

standards with regard to currencies in which there is an

extremely narrow definition of central bank eligibility

pursuant to Regulation (EU) No 575/2013 of the

European Parliament and of the Council  Text with EEA

relevance

Art. 419(4) ITS Commission Implementing Regulation (EU) 2015/2344

of 15 December 2015 laying down implementing

technical standards with regard to currencies with

constraints on the availability of liquid assets in

accordance with Regulation (EU) No 575/2013 of the

European Parliament and of the Council (Text with EEA

relevance)

Art. 419(5) RTS Commission Delegated Regulation (EU) 2016/709 of 26

January 2016 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards

specifying the conditions for the application of the

derogations concerning currencies with constraints on

the availability of liquid assets (Text with EEA

relevance)

Art. 423(3) RTS Commission Delegated Regulation (EU) 2017/208 of 31

October 2016 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

additional liquidity outflows corresponding to collateral

needs resulting from the impact of an adverse market

scenario on an institution's derivatives transactions

(Text with EEA relevance. )

Art. 425(6), Art.

422(10)

RTS Commission Delegated Regulation (EU) 2017/1230 of

31 May 2017 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards
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further specifying the additional objective criteria for

the application of a preferential liquidity outflow or

inflow rate for cross-border undrawn credit or liquidity

facilities within a group or an institutional protection

scheme (Text with EEA relevance. )

Art. 430(b)(1),

Art. 430(b)(2)

ITS Commission Implementing Regulation (EU) 2021/453 of

15 March 2021 laying down implementing technical

standards for the application of Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to the specific reporting

requirements for market risk (Text with EEA relevance)

Art. 430(7) ITS Commission Implementing Regulation (EU) 2021/451 of

17 December 2020 laying down implementing technical

standards for the application of Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to supervisory reporting of

institutions and repealing Implementing Regulation (EU)

No 680/2014 (Text with EEA relevance)

Art. 430(7) IAC Commission Implementing Regulation (EU) 2022/1994

of 21 November 2022 amending the implementing

technical standards laid down in Implementing

Regulation (EU) 2021/451 as regards own funds, asset

encumbrance, liquidity and reporting for the purposes

of identifying global systemically important institutions

(Text with EEA relevance)

Art. 430(7) IAC Commission Implementing Regulation (EU) 2023/313 of

15 December 2022 amending the implementing

technical standards laid down in Implementing

Regulation (EU) 2016/2070 as regards benchmark

portfolios, reporting templates and reporting

instructions for the reporting referred to in Article 78(2)

of Directive 2013/36/EU of the European Parliament

and of the Council (Text with EEA relevance)
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Art. 434a ITS Commission Implementing Regulation (EU) 2022/2453

of 30 November 2022 amending the implementing

technical standards laid down in Implementing

Regulation (EU) 2021/637 as regards the disclosure of

environmental, social and governance risks (Text with

EEA relevance)

Art. 434(a) ITS ITS on disclosures by institutions under Regulation (EU)

No 575/2013

       • Annexes

Art. 434(a) IAC Commission Implementing Regulation (EU) 2021/1018

of 22 June 2021 amending the implementing technical

standards laid down in Implementing Regulation (EU)

2021/637 as regards the disclosure of indicators of

global systemic importance, and repealing

Implementing Regulation (EU) No 1030/2014 (Text with

EEA relevance)

Art. 434(a), Art.

448

ITS Commission Implementing Regulation (EU) 2022/631 of

13 April 2022 amending the implementing technical

standards laid down in Implementing Regulation (EU)

2021/637 as regards the disclosure of exposures to

interest rate risk on positions not held in the trading

book (Text with EEA relevance)

Art. 456(1)(j) DAC Commission Delegated Regulation (EU) 2015/62 of 10

October 2014 amending Regulation (EU) No 575/2013

of the European Parliament and of the Council with

regard to the leverage ratio  Text with EEA relevance

Art. 460 DAC Commission Delegated Regulation (EU) 2015/61 of 10

October 2014 to supplement Regulation (EU) No

575/2013 of the European Parliament and the Council

with regard to liquidity coverage requirement for Credit

Institutions  Text with EEA relevance

Art. 460 DAC Commission Delegated Regulation (EU) 2018/1620 of
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13 July 2018 amending Delegated Regulation (EU)

2015/61 to supplement Regulation (EU) No 575/2013 of

the European Parliament and the Council with regard to

liquidity coverage requirement for credit institutions

(Text with EEA relevance.)

Art. 460 DAC Commission Delegated Regulation (EU) 2022/786 of

10 February 2022 amending Commission Delegated

Regulation (EU) 2015/61 to supplement Regulation (EU)

No 575/2013 of the European Parliament and the

Council with regard to liquidity coverage requirement

for credit institutions (Text with EEA relevance)

Art. 461(a) DAC Commission Delegated Regulation (EU) 2021/424 of

17 December 2019 amending Regulation (EU)

No 575/2013 of the European Parliament and of the

Council with regard to the alternative standardised

approach for market risk (Text with EEA relevance)

Art. 479(3) IAC Commission Implementing Regulation (EU) 2021/1043

of 24 June 2021 on the extension of the transitional

provisions related to own funds requirements for

exposures to central counterparties set out in

Regulation (EU) No 575/2013 of the European

Parliament and of the Council (Text with EEA relevance)

Art. 495(3) RTS Commission Delegated Regulation (EU) 2015/1556 of

11 June 2015 supplementing Regulation (EU) No

575/2013 of the European Parliament and of the

Council with regard to regulatory technical standards for

the transitional treatment of equity exposures under the

IRB approach (Text with EEA relevance)

Art. 497(3) IAC Commission Implementing Regulation (EU) 2018/1889

of 4 December 2018 on the extension of the transitional

periods related to own funds requirements for

exposures to central counterparties set out in

Regulations (EU) No 575/2013 and (EU) No 648/2012
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of the European Parliament and of the Council (Text

with EEA relevance.)

Art. 497(3) IAC Commission Implementing Regulation (EU) No

591/2014 of 3 June 2014 on the extension of the

transitional periods related to own funds requirements

for exposures to central counterparties in Regulation

(EU) No 575/2013 and Regulation (EU) No 648/2012 of

the European Parliament and of the Council  Text with

EEA relevance

Art. 497(3) IAC Commission Implementing Regulation (EU) No

1317/2014 of 11 December 2014 on the extension of

the transitional periods related to own funds

requirements for exposures to central counterparties in

Regulations (EU) No 575/2013 and (EU) No 648/2012

of the European Parliament and of the Council  Text

with EEA relevance

Art. 497(3) IAC Commission Implementing Regulation (EU) 2016/892 of

7 June 2016 on the extension of the transitional periods

related to own funds requirements for exposures to

central counterparties set out in Regulation (EU) No

575/2013 and Regulation (EU) No 648/2012 of the

European Parliament and of the Council (Text with EEA

relevance)

Art. 497(3) IAC Commission Implementing Regulation (EU) 2016/2227

of 9 December 2016 on the extension of the transitional

periods related to own funds requirements for

exposures to central counterparties set out in

Regulations (EU) No 575/2013 and (EU) No 648/2012

of the European Parliament and of the Council (Text

with EEA relevance )

Art. 497(3) IAC Commission Implementing Regulation (EU) 2017/954 of

6 June 2017 on the extension of the transitional periods

related to own funds requirements for exposures to
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Legend: DAC = Delegated Act, IAC = Implementing Act, ITS = Implementing Technical
Standard, RPS = Regulatory Procedure with Scrutiny, RTS = Regulatory Technical Standard

central counterparties set out in Regulations (EU) No

575/2013 and (EU) No 648/2012 of the European

Parliament and of the Council (Text with EEA relevance.

)

Art. 497(3) IAC Commission Implementing Regulation (EU) 2017/2241

of 6 December 2017 on the extension of the transitional

periods related to own funds requirements for

exposures to central counterparties set out in

Regulations (EU) No 575/2013 and (EU) No 648/2012

of the European Parliament and of the Council (Text

with EEA relevance. )

Art. 497(3) IAC Commission Implementing Regulation (EU) 2018/815 of

1 June 2018 on the extension of the transitional periods

related to own funds requirements for exposures to

central counterparties set out in Regulations (EU) No

575/2013 and (EU) No 648/2012 of the European

Parliament and of the Council (Text with EEA

relevance.)

Art. 503(4) DAC Commission Delegated Regulation (EU) 2017/2188 of

11 August 2017 amending Regulation (EU) No

575/2013 of the European Parliament and of the

Council as regards the waiver on own funds

requirements for certain covered bonds (Text with EEA

relevance. )
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