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Chapter 1 - Overview

e Appendix 1: Abbreviations

e Appendix 2: List of questions

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]

e Appendix 5: Draft PRA Standards Instrument: Technical Standards (Economic
Downturn) Revocation Instrument [2023]

e Appendix 6: PRA statutory obligations

e Appendix 7: Aggregated cost benefit analysis (CBA)

e Appendix 8: Draft amendments to Statement of Policy — Interpretation of EU
Guidelines and Recommendations: Bank of England and PRA approach after the
UK’s withdrawal from the EU

Chapter 2 - Scope and levels of application

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]
e Appendix 9: Draft Simpler Regime (Transitional Capital Regime) Instrument
e Appendix 10: Draft Statement of Policy — Operating the Simper-regime criteria

Chapter 3 - Credit risk — standardised approach

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]
e Appendix 11: Draft amendments to Supervisory Statement 10/13 — Credit risk:
Standardised approach

e Appendix 12: Draft amendments to Supervisory Statement 13/16 — Underwriting
standards for buy-to-let mortgage contracts
e Appendix 14: Draft Supervisory Statement — Credit Risk Definition of Default

Chapter 4 - Credit risk — internal ratings based approach

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]
e Appendix 12: Draft amendments to Supervisory Statement 13/16 — Underwriting
standards for buy-to-let mortgage contracts

e Appendix 13: Draft Supervisory Statement — Credit Risk Internal Ratings Based
Approach

e Appendix 14: Draft Supervisory Statement — Credit Risk Definition of Default
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Chapter 5 - Credit risk mitigation

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]

e Appendix 15: Draft amendments to Supervisory Statement 17/13 — Credit Risk
Mitigation

e Appendix 17: Draft amendments to Supervisory Statement 12/13 — Counterparty
credit risk

Chapter 6 — Market risk

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]
e Appendix 16: Draft amendments to Supervisory Statement 13/13 — Market Risk

Chapter 7 - Credit valuation adjustment and counterparty
credit risk

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]

e Appendix 17: Draft amendments to Supervisory Statement 12/13 — Counterparty
credit risk

Chapter 8 - Operational risk

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]

Chapter 9 — Output floor

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]

Chapter 10 - Interactions with the PRA’s Pillar 2 framework

e N/A

Chapter 11 - Disclosure (Pillar 3)

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]

o Appendix 18: Draft updated disclosure templates (links available under this appendix
in chapter 11)
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Chapter 12 - Reporting

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]

e Appendix 19: Draft amendments to Supervisory Statement 34/15 — Guidelines
for completing requlatory reports

e Appendix 20: Draft updated reporting templates and instructions (links available under
this appendix in chapter 12)

Chapter 13 - Currency redenomination

e Appendix 4: Draft PRA Rulebook (CRR) Instrument [2023]
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