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Commission Delegated Regulation (EU) 2015/35 of 10 October 2014
supplementing Directive 2009/138/EC of the European Parliament
and of the Council on the taking-up and pursuit of the business of

Insurance and Reinsurance (Solvency II) (Text with EEA relevance)

TITLE I

[X1VALUATION AND RISK-BASED CAPITAL REQUIREMENTS
(PILLAR I), ENHANCED GOVERNANCE (PILLAR II)

AND INCREASED TRANSPARENCY (PILLAR III)]

CHAPTER V

SOLVENCY CAPITAL REQUIREMENT STANDARD FORMULA

SECTION 5

Market risk module

Subsection 6

Market risk concentrations sub-module

Article 185

Relative excess exposure thresholds

Each single name exposure i shall be assigned, in accordance with the following table,
a relative excess exposure threshold depending on the weighted average credit quality
step of the single name exposure i, calculated in accordance with Article 182(4).

Weighted
average
credit
quality
step of
single
name
exposure
i

0 1 2 3 4 5 6

Relative
excess
exposure
threshold
CTi

3 % 3 % 3 % 1,5 % 1,5 % 1,5 % 1,5 %
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