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one new element 

related to the alternative standardised approach coming from the final FRTB framework, namely the 

introduction of new correlation values for credit risk factors mapped to the new credit index bucket, could 

not be introduced since the corresponding provision is set out in Article 325ai of Regulation (EU) No 

575/2013 which is not covered by the empowerment and therefore cannot be amended.’6

 In addition, t
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