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Regulation (EU) 2017/1131 of the European Parliament and of the Council
of 14 June 2017 on money market funds (Text with EEA relevance)

CHAPTER 11

Obligations concerning the investment policies of MMFs

Section I

Credit quality of money market instruments, securitisations and ABCPs

Article 22

Delegated acts for the credit quality assessment

The [*'Treasury may by Regulations specify] the following points:

(2)

(b)

(©)

(d)

the criteria for the validation of the credit quality assessment methodology, as referred
to in Article 19(3);

the criteria for quantification of the credit risk, and of the relative risk of default of an
issuer and of the instrument, as referred to in point (a) of Article 20(2);

the criteria for establishing qualitative indicators on the issuer of the instrument, as
referred to in point (b) of Article 20(2);

the meaning of material change as referred to in point (d) of Article 19(4).
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