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ALM — Asset and Liability
Management
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BPV - Basic Point Value
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CCF - Credit Conversion Factor
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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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EAD - Exposure at Default
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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

oyn? ,0"MTNN Yinnl D"ITRNN D'"011'Sn DY'WOnNn 72 nann |12'0
.anonY 7'nnn ,7'7n D1'NY D'"01'S D'Y'WOn

IRRBB - Interest Rate Risk in the
Banking Book

namal D"INR'R IX D"NIND D'NIINA MMTAMA A'I¥Y N'YpoYy  N1on

.[12'0%7 IAR'MN 7w Ni7aannn

KPI - Key Performance Indicator
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RTGS — Real Time Gross Settlement
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RWA — Risk Weighted Assets
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SREP - Supervisory Review Process

124


https://en.wikipedia.org/wiki/Asset_liability_management
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/

X7 NIRN

nim

D'N{71IAN D'TARNN DR TTIV? 3 1nd1 ,0N'7oya 0'Mi7an Dap'on 'mda
2011 10 X7 DR 7INM7 NNDIYN NIRPDLY WNNWNY? NNoY
.0n11D'o

[1 'Xj712N TARNN 7Y [1D'ON 7'9N® DX NIE'ON N2 )'7nNn NNaona
[IND NIM'7N 7w Y70 NINIKA NDWYAYT 2120 YT 7Y 0PNY o NN
11071207 NN TV AT )'70N NI9'WNN TA1D 2120 T 7Y PTRIMN NI07100
yip7 nanron 71nn1 71an v in'on 7'a9ns W nrknxy ndwn? 0o
NIN'RI 7120 NI AY29 Y7 niond NiNTpin NIDYNN7 DTy
17¥ nro1'on

PIYUN 113'0 NIYNNNN 792 19¥D “IRN'opNN TO9NN NTTN7 7TIn N
NL'YA YIN'WN ;UXIN NYIAPZ N'00'VVO |INV'A NNNAI NAIMY AT NOIFNA
[AINN MWD 7Y 002NN TARNN 7Y NIYTION 72 7 qUIY JNY'Y XN 1T
NITOINNY D1II1D'0N DX TIKY 2'D 77NN NNVN .NI'RYNNNNI 001N 7
D'VanN D'T09N 107 D7 I 'TnnY pI ,0n% 0'9IwN 0'011'ON

IY DM 7IWn 1100 7w DNivnnnnn

VaR - Value at Risk
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