
Transposition Table: Implementing Directive 2006/49/ EC (Capital Adequacy Directive – “CAD”) 
* Denotes a provision of the CAD which was amended by Directive 2009/111/EC
	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER 1
	Subject matter, scope and definitions
	
	
	

	Section 1
	Subject matter and scope
	
	
	

	Article 2
	
	
	
	

	(1)
	
	-
	See implementation of Article 18, 20, 22 to 32, 34 and 39 and Articles 68 – 73 of the BCD.
	-

	Paragraph
	
	-
	Implemented in such a way that all the members in the group are subject to the consolidation requirement.
	-

	Paragraph
	
	-
	Implemented in such a way that all the members in the group are subject to the consolidation requirement.
	-

	Paragraph
	
	-
	See BIPRU 8 Annex 5R
	-

	(2)(a)
	
	-
	See relevant Articles of BCD
	-

	(2)(b)
	
	-
	See relevant Articles of BCD
	-

	(2)(c)
	
	-
	Not for Member State implementation
	-

	(2)(d)
	
	Section 354 with section 410 of the Financial Services and Markets Act 2000
	-
	-


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER 1
	Subject matter, scope and definitions
	
	
	

	Section 2
	Definitions
	
	
	

	Article 3
	
	
	
	

	(1)(a)
	
	-
	Glossary
	-

	(1)(b)
	
	-
	BIPRU 1.1.14
	R

	(1)(b)(i)
	
	-
	Glossary
	-

	(1)(b)(ii)
	
	-
	Glossary
	-

	(1)(b)(iii)
	
	-
	BIPRU 1.1.16
	R

	(1)(c)
	
	-
	Glossary
	-

	(1)(d)
	
	-
	Glossary
	-

	(1)(e)
	
	-
	BIPRU 1.2.7
	R

	(1)(f)
	
	-
	Glossary 
	-

	(1)(g)
	
	-
	Glossary
	-

	(1)(h)
	
	-
	BIPRU 14.2.3
	R

	(1)(i)
	
	-
	Glossary
	-

	(1)(j)
	
	-
	Glossary
	-

	(1)(k)
	
	-
	Glossary
	-

	(1)(l)
	
	-
	Glossary
	-

	(1)(m)
	
	-
	Glossary
	

	(1)(n)
	
	-
	Glossary
	

	(1)(o)
	
	-
	See definition of "Local"
	

	(1)(p)
	
	-
	Glossary
	

	(1)(q)
	
	-
	Not specifically implemented
	

	(1)(r)
	
	-
	GENPRU 2.2
	

	(1)(s)
	
	-
	GENPRU 2.2
	

	Paragraph
	
	-
	Definition of investment firm includes 3rd country investment firms.
	

	Paragraph 
	
	-
	BIPRU 1.2.8
	R

	(2)
	
	
	Glossary
	

	(3)
	
	-
	Glossary
	


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER III
	Trading book
	
	
	

	Article 11
	
	
	
	

	(1)
	
	-
	BIPRU 1.2.3
	R

	(2)

1st sentence
	
	-
	BIPRU 1.2.10
	R

	(2)

2nd sentence
	
	-
	BIPRU 1.2.4
	R

	(3)
	
	-
	BIPRU 1.2.11
	R

	(4)
	
	-
	BIPRU 1.2.22
	R

	(5)
	
	-
	BIPRU 1.2.13
	R


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER IV
	Own funds
	
	
	

	Article 13
	
	
	
	

	(1)
	
	-
	GENPRU 2.2.1
	R

	(2) 

1st paragraph
	
	-
	GENPRU 2.2.47
	R

	(2) 

2nd paragraph
	
	-
	GENPRU 2 Annex 4R or 5R
	-

	(2)(a)
	
	-
	GENPRU 2 Annex 4R or 5R
	-

	(2)(b)
	
	-
	GENPRU 2 Annex 4R or 5R
	-

	(2)(c)
	
	-
	GENPRU 2 Annex 4R or 5R
	-

	(2)(d)
	
	-
	GENPRU 2 Annex 4R or 5R
	-

	(3) 

part of 1st sentence
	
	-
	GENPRU 2.2.242
	R

	(3) 

second sentence
	
	-
	GENPRU 2.2.245
	R

	(3) 

third sentence
	
	-
	GENPRU 2.2.242
	R

	Paragraph
	
	-
	GENPRU 2.2.243
	R

	(4)
	
	-
	Article 14(1) implemented instead
	-

	(5)
	
	-
	GENPRU 2.2.47
	R

	Article 17
	
	-
	
	

	(1) 

1st paragraph
	
	-
	BIPRU 14.2.18


	R

	(1)

 last paragraph
	
	-
	GENPRU 2.2.194 
	R

	(2)
	
	-
	Transitional
	-


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER V
	
	
	
	

	Section 1
	Provision against risks
	
	
	

	Article 18
	
	
	
	

	(1)
	
	-
	See implementation of BCD Article 75
	-

	(2)
	
	-
	BIPRU 1.2.17
	R

	(3)
	
	-
	BIPRU 1.2.18
	R

	(4)
	
	-
	BIPRU 1.2.19
	R

	Article 19
	
	-
	Member State option not implemented
	-

	Article 20
	
	
	
	

	(1)
	
	-
	See implementation of BCD Article 75
	-

	(2)
	
	-
	BIPRU 1.1.12
	R

	(2)(a)
	
	-
	GENPRU 2.1.45
	R

	(2)(b)
	
	-
	GENPRU 2.1.45
	R

	(3)
	
	-
	Reference to Article 9

BIPRU 1.1.11

Reference to Article 75

GENPRU 2.1.45
	R

R

	(3)(a)
	
	-
	BIPRU 1.1.11
	R

	(3)(b)
	
	-
	BIPRU 1.1.11
	R

	(4)
	
	-
	See implementation of BCD Annex V
	-

	(5)
	
	-
	GENPRU 2.1.45
	R


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER V
	
	
	
	

	Section 2
	Application of requirements on a consolidated basis
	
	
	

	Article 22
	
	
	
	

	(1)(a)-(c)
	
	-
	BIPRU 8.4.10
	G

	(1)(d)
	
	-
	Article 22(2) implemented instead
	-

	(1) last paragraph
	
	-
	BIPRU 8.4.16
	R

	(2)
	
	-
	BIPRU 8.4.12
	R

	Article 23
	
	
	
	

	1st paragraph 1st sentence
	
	-
	BIPRU 8.4.18(2)
	R

	1st paragraph 2nd sentence
	
	-
	Part IV FSMA
	-

	2nd paragraph
	
	-
	BIPRU 8.4.18(4)
	R

	3rd paragraph
	
	-
	GENPRU 1.2.47

In respect of Article 22

BIPRU 11.2.1

In respect of Chapter 5 of Title V of BCD
	R

R

	Article 24
	
	-
	BIPRU 8 Annex 5
	R

	Article 25
	
	-
	BIPRU 8 Annex 5
	R


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER V
	
	
	
	

	Section 4
	Monitoring and control of large exposures
	
	
	

	Article 29
	
	
	
	

	(1)(a)
	
	-
	BIPRU 10.2.1(3)(a)
	R

	(1)(b)
	
	-
	BIPRU 10.2.1(3)(b)
	R

	(1)(c)

1st sentence
	
	-
	BIPRU 10.2.1(3)(c)

BIPRU 10.2.6
	R

R

	(1)

2nd paragraph
	
	-
	BIPRU 7.8.34
	R

	(1)

3rd paragraph
	
	-
	BIPRU 7.8.38
	R

	(1)

 4th paragraph
	
	-
	BIPRU 10.2.6
	R

	(2)
	
	-
	BIPRU 10.3.10
	R

	*Article 30
	
	
	
	

	(1)

1st paragraph
	
	-
	BIPRU 10.3.9

BIPRU 10.3.10

BIPRU 10.3.11
	R

R

R

	(1)

2nd paragraph
	
	-
	BIPRU 10.2.2

In SUP 16.7 

(will be in SUP 16.12 from 2008; this will go before the Board in Dec 2006).
	R

	(2)

1st paragraph
	
	-
	In existing SUP:

 SUP 16.7.8

 SUP 16.7.17

 SUP 16.7.25

 SUP 16.7.27

 SUP 16.7.35

 SUP 16.7.68

 SUP 16.7.77

(will be in SUP 16.12 

for 2008 onwards; to go before the Board in Dec 2006)
	R

R

R

R

R

R

R

	(2)

2nd paragraph
	
	-
	BIPRU 10.12.4
	R

	(3)
	
	-
	See implementation of BCD Articles 111 to 117
	-

	*(4)
	
	-
	Not implemented
	

	Article 31
	
	
	
	

	1st paragraph

*(a) – (d)
	Trading book limits (large exposures)
	
	BIPRU 10.10A

(partial implementation)
	

	*(e)
	
	
	SUP 16.12 / FSA008
	

	2nd paragraph
	
	
	SUP 16.12 / FSA008
	

	Article 32
	
	
	
	

	*(1)
	Artificial transactions
	
	BIPRU 10.12.5
	R


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER V
	
	
	
	

	Section 5
	Valuation of positions for reporting purposes
	
	
	

	Article 33
	
	-
	GENPRU 1.3
	-


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER V
	
	
	
	

	Section 6
	Risk management and capital assessment
	
	
	

	Article 34
	
	-
	See implementation of BCD Articles 22 and 123
	-


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER V
	
	
	
	

	Section 7
	Reporting requirements
	
	
	

	*Article 35
	
	
	
	

	(1)

2nd sentence
	
	-
	SYSC 3.2.25
	R

	(1)

final sentence
	
	-
	SYSC 4.1.3
	R

	(2)
	
	
	SUP 16.7 

during 2007
SUP 16.12 

for 2008 onwards – not going before the Board until Dec 2006.
	-

	(3)
	
	
	SUP 16.7 

during 2007
SUP 16.12 

for 2008 onwards – not going before the Board until Dec 2006.
	-

	(4)
	
	
	SUP 16.7 

during 2007
SUP 16.12 

for 2008 onwards – not going before Board until Dec 2006.
	-

	
	
	
	
	

	*(6)
	Uniform reporting
	
	Not for implementation until 31 December 2012
	


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER VI
	
	
	
	

	Section 2
	Supervision
	
	
	

	Article 37
	
	
	
	

	(1)
	
	-
	See implementation of BCD Articles 6, 22, 123 and 44 to 52
	-

	(2)
	
	Regulations 2 – 9 of S.I. 3221/2006
	-
	-

	Article 38
	
	
	
	

	*(3)
	
	No specific implementation necessary
	
	


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER VII
	DISCLOSURE
	
	
	

	Article 39
	
	-
	BIPRU 11.3.1

BIPRU 11.3.2
	R

R


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER VIII
	
	
	
	

	Section 1
	
	
	
	

	Article 40
	
	-
	BIPRU 14.2.20
	R

	
	
	
	BIPRU 3.2.38
	R

	
	
	
	BIPRU 4.4.3
	R


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER VIII
	
	
	
	

	Section 2
	Powers of execution
	
	
	

	Article 41
	
	-
	Do not need to implement
	-


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER VIII
	
	
	
	

	Section 3
	Transitional position
	
	
	

	Article 43
	
	-
	Transitional
	-

	Article 44
	
	-
	Transitional
	-

	*Article 45(1)
	Extension of national discretion, duration of transitional for commodity firms’ large exposures
	
	BIPRU TP 16.4
	

	*Article 48(1)
	Commodity firm transitional
	
	BIPRU TP 15.4
	


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	CHAPTER VIII
	
	
	
	

	Section 4
	Final provisions
	
	
	

	Article 50
	
	-
	Transitional
	-


ANNEXURES

	Provision of CAD


	Description


	Transposed by HMT
	Transposed in FSA Handbook Provision) 

	Annex I
	CALCULATING CAPITAL REQUIREMENTS FOR POSITION RISK
	
	
	

	
	GENERAL PROVISIONS
	
	
	

	
	Netting
	
	
	

	Point 1 

1st sentence
	
	-
	BIPRU 7.2.36

BIPRU 7.3.22
	R

R

	Point 1 

2nd sentence
	
	-
	BIPRU 7.2.3(2)

BIPRU 7.3.2(2)
	R

R

	Point 1 

3rd sentence
	
	-
	Member State option not implemented
	-

	Point 2


	
	-
	BIPRU 7.3.3

BIPRU 7.3.13
	R

R

	Point 3


	
	-
	BIPRU 7.2.1(3)

BIPRU 7.3.1(2)

BIPRU 7.7.1(3)

BIPRU 7.6.17
	R

R

R

R

	
	Particular instruments
	
	
	

	Point 4 

Paragraph 1 

1st sentence
	
	-
	BIPRU 7.2.4
	R

	Point 4 

Paragraph 1 

2nd and 3rd sentence
	
	-
	BIPRU 7.2.18

BIPRU 7.2.19
	R

R

	Point 4 

Paragraph 1 

4th sentence
	
	-
	BIPRU 7.2.43(2)
	R

	Point 4

Paragraph 1 

5th sentence
	
	-
	BIPRU 7.2.13
	R

	Point 4 

Paragraph 1 

last sentence
	
	-
	BIPRU 7.2.43(2)
	R

	Point 4 

Paragraph 2
	
	-
	Member State option not implemented
	-

	Point 4 

Paragraph 3
	
	-
	BIPRU 7.2.4
	

	Point 5 

Paragraph 1


	
	-
	(a) BIPRU 7.2.32

BIPRU 7.2.34

BIPRU 7.3.21

BIPRU 7.6

Deal with option PRR

(b). Delta calculated by institution BIPRU 7.9

(c). Exchange and clearing house margin. Member State option not implemented
	R

R

R

	Point 5 Paragraph 2
	
	-
	BIPRU 7.7.6
	R

	Point 5 Paragraph 3
	
	-
	BIPRU 7.7.6
	R

	Point 6


	
	-
	BIPRU 7.2.4

BIPRU 7.3.3

BIPRU 7.6.5
	R

R

R

	Point 7
	
	-
	BIPRU 7.2.21
	R

	A
	TREATMENT OF THE PROTECTION SELLER
	
	
	

	Point 8


	
	-
	BIPRU 7.11.3

Definition in Glossary
	R

-

	Point 8 (i)
	
	-
	BIPRU 7.11.4
	R

	Point 8 (ii)
	
	-
	BIPRU 7.11.5
	R

	Point 8 (iii)
	
	-
	BIPRU 7.11.6
	R

	Point 8 (iv)
	
	-
	BIPRU 7.11.7

BIPRU 7.11.8
	R

R

	Point 8 (v)
	
	-
	BIPRU 7.11.9

BIPRU 7.11.10

BIPRU 7.11.11
	R

R

R

	B
	TREATMENT OF THE PROTECTION BUYER
	
	
	

	Paragraph 1


	
	-
	BIPRU 7.11.12
BIPRU 7.11.12A

BIPRU 7.11.12B

Definition in Glossary
	R

R

R

	Point 9
	
	-
	BIPRU 7.9
	-

	Point 10
	
	-
	BIPRU 7.2.40
	R

	Point 11


	
	-
	BIPRU 7.2.3(3)

BIPRU 7.3.2(3) 
	R

R

	
	Specific and general risks
	
	
	

	Point 12
	
	-
	Glossary 
	-

	
	TRADED DEBT INSTRUMENTS
	
	
	

	Point 13
	
	
	BIPRU 7.2.1(4)
	R

	
	Specific risk
	
	
	

	Point 14 

1st paragraph
	
	-
	BIPRU 7.2.44
	R

	Table 1
	
	-
	BIPRU 7.2.44
	R

	Point 14 

1st paragraph
	
	-
	BIPRU 7.2.45
	R

	Point 14 

2nd paragraph
	
	-
	BIPRU 7.2.46
	R

	Point 14 

3rd  paragraph
	
	-
	BIPRU 7.2.47
	R

	Point 15
	
	-
	BIPRU 7.2.49

BIPRU 7.2.50

BIPRU 7.2.51
	R

R

G

	Point 16
	
	-
	BIPRU 7.2.50
	R

	
	General risk
	
	
	

	(a)
	Maturity-based
	
	
	

	Point 17
	
	-
	BIPRU 7.2.59
	R

	Point 18
	
	-
	BIPRU 7.2.56 

as applied by

BIPRU 7.2.59
	R

R

	Point 19
	
	-
	BIPRU 7.2.59
	R

	Point 20
	
	-
	BIPRU 7.2.59
	R

	Table 2
	
	-
	BIPRU 7.2.57 

as applied by

BIPRU 7.2.59
	R

R

	Point 21
	
	-
	BIPRU 7.2.59
	R

	Point 22
	
	-
	BIPRU 7.2.59
	R

	Point 23
	
	-
	BIPRU 7.2.59
	R

	Point 24
	
	-
	BIPRU 7.2.59
	R

	Point 25
	
	-
	BIPRU 7.2.59
	R

	(b)
	Duration-based
	
	
	

	Point 26


	
	-
	BIPRU 7.2.63

BIPRU 7.2.64

BIPRU 7.2.65

BIPRU 7.2.66
	R

R

R

R

	Point 27
	
	-
	BIPRU 7.2.63(3)
	R

	Point 28
	
	-
	BIPRU 7.2.63
	R

	Point 29
	
	-
	BIPRU 7.2.64
	R

	Table 3
	
	-
	BIPRU 7.2.65
	R

	Point 30
	
	-
	BIPRU 7.2.64
	R

	Point 31
	
	-
	BIPRU 7.2.64
	R

	Point 32
	
	-
	BIPRU 7.2.64
	R

	
	EQUITIES
	
	
	

	Point 33


	
	-
	BIPRU 7.3.2(2)

BIPRU 7.3.22
	R

R

	
	Specific risk
	
	
	

	Point 34


	
	-
	BIPRU 7.3.30 

BIPRU 7.3.34
	R

R

	Point 35
	
	-
	BIPRU 7.3.35
	R

	
	General risk
	
	
	

	Point 36


	
	-
	BIPRU 7.3.30

BIPRU 7.3.41
	R

R

	
	Stock-index futures
	
	
	

	Point 37
	
	-
	BIPRU 7.3.15
	R

	Point 38
	
	-
	BIPRU 7.3.48
	R

	Point 39
	
	-
	BIPRU 7.3.48
	R

	Point 40


	
	-
	BIPRU 7.3.38

BIPRU 7.3.15
	R

R

	
	UNDERWRITING
	
	
	

	Point 41 

1st  paragraph 1st  sentence
	
	-
	BIPRU 7.8.3


	R



	Point 41 

1st paragraph 2nd sentence
	
	-
	BIPRU 7.8.18

BIPRU 7.8.19
	R

R

	Table 4
	
	-
	BIPRU 7.8.28
	R

	Point 41 

2nd paragraph
	
	-
	BIPRU 7.8.23
	R

	Point 41 

3rd paragraph
	
	-
	BIPRU 7.8.27
	R

	Point 41 

4th paragraph


	
	-
	BIPRU 7.8.28

GENPRU 1.2
	R

-

	
	SPECIFIC RISK CAPITAL CHARGES FOR TRADING BOOK POSITIONS HEDGED BY CREDIT DERIVATIVES
	
	
	

	Point 42
	
	-
	BIPRU 7.11.13(2)
	R

	Point 43
	
	-
	BIPRU 7.11.14
	R

	Point 44
	
	-
	BIPRU 7.11.15
	R

	Point 45
	
	-
	BIPRU 7.11.16
	R

	Point 46
	
	-
	BIPRU 7.11.17
	R

	
	Capital charges for CIU's in the trading book
	
	
	

	Point 47
	
	-
	BIPRU 7.7.2
	R

	Point 48
	
	-
	BIPRU 7.7.5
	R

	Point 49
	
	-
	BIPRU 7.7.6
	R

	Point 50
	
	-
	BIPRU 7.7.3
	R

	
	GENERAL CRITERIA
	
	
	

	Point 51
	
	-
	BIPRU 7.7.7
	R

	Point 52
	
	-
	BIPRU 7.7.8
	R

	
	SPECIFIC METHODS
	
	
	

	Point 53
	
	-
	BIPRU 7.7.9
	R

	Point 54
	
	-
	BIPRU 7.7.10
	R

	Point 55
	
	-
	BIPRU 7.7.11
	R

	Point 56
	
	-
	BIPRU 7.7.4
	R


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	Annex II
	CALCULATING CAPITALREQUIREMENTS FOR SETTLEMENT AND COUNTERPARTY CREDIT RISK
	
	
	

	
	SETTLEMENT/DELIVERY RISK
	
	
	

	Point 1

Part
	
	-
	BIPRU 14.3.3
	R

	Point 1

Part
	
	-
	BIPRU 14.3.4
	R

	Table1
	
	-
	BIPRU 14.3.5
	R

	Point 2
	
	-
	BIPRU 14.4.2
	R

	Table 2
	
	-
	BIPRU 14.4.3
	R

	Point 3

Part
	
	-
	BIPRU 14.4.4
	R

	Point 3

Part
	
	-
	BIPRU 14.4.5
	R

	Point 4
	
	-
	BIPRU 14.3.5

BIPRU 14.4.7
	G

G

	
	COUNTERPARTY CREDIT RISK (CCR)
	-
	
	

	Point 5
	
	-
	BIPRU 14.2.2
	R

	Point 6
	
	-
	BIPRU 14.2.11
	R

	Point 7 

First sentence
	
	-
	BIPRU  14.2.3
	R

	Point 7

Part
	
	-
	BIPRU  14.2.5
	R

	Point 8
	
	-
	BIPRU 14.2.14
	R

	
	
	-
	
	

	Point 9

Part
	
	-
	BIPRU  14.2.15
	R

	Point 9

Part
	
	-
	BIPRU 14.2.16
	R

	Point 9
	
	-
	BIPRU 14.2.17
	R

	Point 10
	
	-
	
	

	Point 11
	
	-
	BIPRU 14.2.10
	R

	Point 12
	
	-
	BIPRU 14.2.13
	R


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	Annex III
	CALCULATING CAPITAL REQUIREMENTS FOR FOREIGN-EXCHANGE RISK
	
	
	

	Point 1
	
	-
	BIPRU 7.5.1

in accordance with Article 1(2), 2% requirement not implemented
	R

	Point 2

Point 2.1

(a) – (c) and (e) 
	
	-
	BIPRU 7.5.3
	R

	Point 2.1 (d)
	
	-
	BIPRU 7.5.4(1)(d)
	R

	Point 2.1 (f)
	
	-
	BIPRU 7.5.3

BIPRU 7.6.8
	R

R

	Point 2.1

 1st unnumbered paragraph 1st sentence
	
	-
	BIPRU 7.5.4(1)(c)
	R

	Point 2.1 

1st unnumbered paragraph 2nd sentence
	
	-
	BIPRU 7.5.4(2)
	R

	Point 2.1 

1st unnumbered paragraph 3rd sentence
	
	-
	BIPRU 7.5.4(1) (a)–(b)
	R

	Point 2.1 

2nd unnumbered  paragraph
	
	-
	BIPRU 7.5.18
	R

	Point 2.1 

3rd unnumbered paragraph
	
	-
	Member State option not implemented
	-

	Point 2.2


	
	-
	BIPRU 7.5.18

BIPRU 7.5.19
	R

R

	Point 3.1


	
	-
	Member State option not implemented
	-

	Point 3.2


	
	-
	Member State option not implemented
	-

	Point 4


	
	-
	Member State option not implemented
	-


	Provision of CAD


	Description


	Transposed by HMT
	Transposed in (FSA Handbook Provision)

	Annex V
	USE OF INTERNAL MODELS TO CALCULATE CAPITAL REQUIREMENTS
	
	
	

	Point 1


	
	-
	BIPRU 7.10.1

BIPRU 7.10.18

BIPRU 7.10.19
	R

R

	Point 2 

1st paragraph 
	
	-
	BIPRU 7.10.58
	R

	Point 2 (a)
	
	-
	BIPRU 7.10.60
	R

	Point 2 (b)
	
	-
	BIPRU 7.10.62
	R

	Point 2 (c)
	
	-
	BIPRU 7.10.63
	R

	Point 2 (d)
	
	-
	BIPRU 7.10.65
	R

	Point 2 (e)
	
	-
	BIPRU 7.10.66
	R

	Point 2 (f)
	
	-
	BIPRU 7.10.69
	R

	Point 2 (g)
	
	-
	BIPRU 7.10.72
	R

	Point 2 (h)
	
	-
	BIPRU 7.10.75
	R

	Point 2 

2nd and 3rd paragraph
	
	-
	BIPRU 7.10.75
	R

	Point 3
	
	-
	BIPRU 7.10.78
	R

	Point 4 

1st paragraph
	
	-
	BIPRU 7.10.96
	R

	Point 4 

2nd paragraph 1st sentence
	
	-
	BIPRU 7.10.94
	R

	Point 4 

2nd paragraph 2nd sentence
	
	-
	BIPRU 7.10.111
	R

	Point 4 

2nd paragraph 3rd sentence
	
	-
	Part VI of the FSMA
	-

	Point 4 

2nd paragraph 4th sentence
	
	-
	BIPRU 7.10.96

BIPRU 7.10.111

Part IV FSMA
	R

R

	Point 5 

1st paragraph
	
	-
	BIPRU 7.10.46(1)
	R

	Point 5 (a)
	
	-
	BIPRU 7.10.46(2)
	R

	Point 5 (b)
	
	-
	BIPRU 7.10.46(3)
	R

	Point 5 (c)
	
	-
	BIPRU 7.10.46(4)
	R

	Point 5 (d)
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	-
	BIPRU 7.10.46(8)
	R

	Point 5 

6th paragraph
	
	-
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	R

R
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	BIPRU 7.10.103
	R
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	-
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	Point 8 
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	-
	BIPRU 7.10.124
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	-
	BIPRU 7.10.125
	R

	Point 8 

2nd paragraph
	
	-
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	Point 8 

3rd paragraph


	
	-
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BIPRU 7.10.110
	-
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	BIPRU 7.10.104
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	-
	BIPRU 7.10.26
	R

	Point 10 (b)
	
	-
	BIPRU 7.10.26
	R

	Point 10 (c)
	
	-
	BIPRU 7.10.28
	R

	Point 10 (d)
	
	-
	BIPRU 7.10.30
	R

	Point 10 (e)
	
	-
	BIPRU 7.10.34

BIPRU7.10.35
	R
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	Point 11
	
	-
	BIPRU 7.10.53
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	Point 12
	
	-
	BIPRU 7.10.39
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	-
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	-
	BIPRU 7.10.42
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4th paragraph
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	Point 12 

5th paragraph
	
	-
	BIPRU 7.10.41
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	Point 12 

6th paragraph
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	R

	Point 13
	
	-
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	-
	BIPRU 1.2.12
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	PART B
	Systems  and  Controls
	
	
	

	Point 1
	
	-
	BIPRU 1.1.13
	R

	Point 2
	
	-
	BIPRU 1.2.24

BIPRU 1.2.25
	R

R

	
	Prudent Valuation Methods
	
	
	

	Point 3
	
	-
	GENPRU 1.3.14
	R

	
	
	
	
	

	Point 4
	
	-
	GENPRU 1.3.16
	R

	Point 5
	
	-
	GENPRU 1.3.17
	R

	Point 6 (a)
	
	-
	GENPRU 1.3.19
	R

	Point 6 (b)
	
	-
	GENPRU 1.3.20
	R

	Point 6 (c)
	
	-
	GENPRU 1.3.21
	R

	Point 6 (d)
	
	-
	GENPRU 1.3.18
	R

	Point 6 (e)
	
	-
	GENPRU 1.3.22
	R
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	-
	GENPRU 1.3.23
	R

	Point 6 (g)
	
	-
	GENPRU 1.3.24

GENPRU 1.3.25
	R

R

	Point 6 

last sentence
	
	-
	GENPRU 1.3.18
	R

	Point 7
	
	-
	GENPRU 1.3.26

GENPRU 1.3.27

GENPRU 1.3.28
	R

R

R

	
	Valuation adjustments or reserves
	
	
	

	Point 8
	
	-
	GENPRU 1.3.30
	R

	
	General standards
	
	
	

	Point 9
	
	-
	GENPRU 1.3.33
	R

	
	Standards for less liquid positions
	
	
	

	Point 10
	
	-
	GENPRU 1.3.32
	R

	Point 11
	
	-
	GENPRU 1.3.33
	R

	Point 12
	
	-
	GENPRU 1.3.31

GENPRU 1.3.32
	R

R

	Point 13
	
	-
	GENPRU 2.2.86
	R

	Point 14
	
	-
	GENPRU 2.2.248
	R

	Point 15
	
	-
	GENPRU 2.2.86

GENPRU 2.2.249
	R

R
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	-
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	-
	BIPRU 1.2.26
	R

	Point 2
	
	-
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	R
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	-
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	-
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