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EXTENSIONS AND CHANGES TO THE AMA

PART I

SECTION 1

Extensions requiring competent authorities' approval (‘material’)

1. First-time introduction of measures to capture expected losses in the institutions'
business practices offset according to Article 322(2)(a) of Regulation (EU) No
575/2013.

2. First-time introduction of operational risk mitigation techniques such as insurance or
other risk transfer mechanisms according to Article 323(1) of Regulation (EU) No
575/2013.

3. First-time recognition of correlations in operational risk losses according to Article
322(2)(d) of Regulation (EU) No 575/2013.

4. First-time introduction of methodology for allocating operational risk capital among
the different entities of the group according to Article 20(1)(b) and 322(2)(a) of
Regulation (EU) No 575/2013.

5. The introduction of the AMA within parts of the institution or group of institutions not
yet covered by the approval or the approved roll out plan according to Article 314(1)
of Regulation (EU) No 575/2013, where those additional areas account for more than
5 % of the EU parent institution on a consolidated level or of the institution which is
neither a parent institution, nor a subsidiary.

The above calculation shall be made at the end of the preceding financial year using the amount
of the relevant indicator assigned to the areas to which the AMA will be rolled out as defined
in Article 316 of Regulation (EU) No 575/2013.
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