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Specification of the formula for calculating the supervisory delta of call 
and put options mapped to the commodity risk category

Supplementing 2011/0202(COD)

Subject

2.50.03 Securities and financial markets, stock exchange, CIUTS, 
investments
2.50.04 Banks and credit
2.50.05 Insurance, pension funds
2.50.08 Financial services, financial reporting and auditing
2.50.10 Financial supervision
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Non-legislative basic document C(2025)00459 28/01/2025

https://oeil.europarl.europa.eu/oeil/en/procedure-file?reference=2011/0202(COD)
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