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FLOWCHART FOR IDENTIFYING CAD WAIVER RULES

CADI1

Is your firm part
ofa UK
consolidation
group?

Yes

A 4

GENPRU 2.1.52

GENPRU 2.1.52
BIPRU 8.8.1

Is your waiver a
CADI1 model or a
VaR model?

No

A 4

VaR

Is your firm part
ofa UK
consolidation
group?

Yes

A 4

GENPRU 2.1.52

BIPRU 7.10

GENPRU 2.1.52
BIPRU 7.10
BIPRU 8.8.1




