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ALM - Asset liability management
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CCR - Counterparty Credit Risk
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CRM - Credit Risk Mitigation
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CVA - Credit Valuation Adjustment
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DVA - debt valuation adjustment
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ECAI - External Credit Assessment
Institution
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EDTF -Enhanced Disclosure Task
Force
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FATCA - Foreign Accounts Tax
Compliance Act
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FSB -Financial Stability Board
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ICAAP - Internal Capital Adequacy
Assessment Process
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KPI — Key Performance Indicator
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RTGS — Real Time Gross Settlement
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SREP - Supervisory Review Process

113 Tmy

2016 maw7 nap'on 7w NIT


https://en.wikipedia.org/wiki/Asset_liability_management
https://en.wikipedia.org/wiki/Asset_liability_management
http://www.fsb.org/source/edtf/
http://www.fsb.org/source/edtf/
http://www.fsb.org/source/edtf/

n"ya o7 12

X7 NIRN

2016 - 'miv jawni |'T1
n"13'0n 7y qon yTmi 3 721 '9% U%'a — 0ndron 7y NIt

nim

71011 101 X7 D2R'0 7IN17 NN%IYN NIRDLVY WNNWN? NNoY
.0NR'o

[21 'Rj12N TARNN 7Y [1D'0ON 7'919 NX NIR'ON [N )'7nNn NNaona
[INN NN 7w D970 NIMIKI NDWNYT 7220 YT 7Y UPNY N9 )Y7NNn
11071207 NN? TV AT 70N NI9'WNN TA1D 2220 T 7Y PTRIMN NI107100
yiE71 panon 71n1 71an e oin'on 7'9N9 7Y NNnxy ndwn? 0'n
NIN'RI 220 NN NY29 yian? nlvnd NiNTpin NIDYNN7 DTy
.17¥ mron'on

PIUN 21D'0 NIYNNNN 7w1 19%D IRN'opNN 109NN NT'TNY7 7Tin N
NL'YI YIN'WUN ;UXIN NYIAZ N'0O0'VUO |INV'A NNNAL NAIMI AT NOIFNA
[AIND MWD 7Y 002NN TARNN 7Y NIYITION 72 7 qUIY Y'Y NN It
NITOMNY D1I12'0N NX TINRY7 [1'D 77N hNon NrarNnNNnl 0'odN v
D'Yann 07090 ‘107 D7 1IN 'ThnY? p1,0N% 0'9IWN 0'011'ON

JIY NMY'Yo1 7Ivn 112'0 7w DNIvNnNnn

VaR - Value at Risk
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