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872.1
872.1
872.1
872.1
1,237.6
1,237.6

8,338.5

10.5%
10.5%
10.5%
10.5%
14.8%
14.8%

9.9%

0.5%

14,139.2
6.2%
6.2%

2,174.6
676.0
325%

T

31.03.2019

879.7
879.7
879.7
879.7
1,247.1
1,247.1

8,659.6

10.2%
10.2%
10.2%
10.2%
14.4%
14.4%

9.9%

0.3%

14,708.6
6.0%
6.0%

2,141.7
875.6
247%

a
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1,261.7
1,261.7

8,888.3

10.2%
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6.3%

2,371.5
786.1
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908.0
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1,258.6
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9,023.8
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13.9%
13.9%
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14,527.1
6.3%
6.3%

1,944.1
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ALM — Asset and Liability
Management

m'wn 12'n 100 BPV .nNX 0'02 NTIj71 7w 072 NTITHN NN 11w ''win
.0'0a niTiza 100 7w n'ajpm nnitnn aInn vl

BPV - Basic Point Value
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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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Compliance Act
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FSB -Financial Stability Board

NOMNY UNTN [INN 9'N N1'N2 IX? wnwn [Inn Nim'zn no>vn *nn

V19 NXIAPZN [INY KTI? NIN 7V ,00"7X NDIYN NXIAPNY DIIYN DRID'0Y

V192 nxpn 1IN 7nm?7 X noIwN PNy 0N D1Id'o
AT 22 NNMKN 1IN NIYNT Y N7y

ICAAP - Internal Capital Adequacy
Assessment Process
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IRRBB - Interest Rate Risk in the
Banking Book

11722001 NITA DMINID'X IX DYNIND 0NN NNTAMN N'IXY N7OY N1un
12107 AR v

KPI - Key Performance Indicator

D'MNIA7 D722 |2 NI'D0D NIVIN W N'9I101 DTN N7*'70%7 DMITYN Ndwvn
.0'9011 D70y

RTGS - Real Time Gross Settlement
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RWA — Risk Weighted Assets
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SREP - Supervisory Review Process
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VaR - Value at Risk
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