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ALM - Asset and Liability

Management

.0'01 NITIP3 100 7w 7'30 ATITON I3 W1 13Wi 100 BPV 100 .nNK 0'01 NI 7W 717'30 ATITNN (I W1 10'wi

BPV - Basic Point Value
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CGCF - Credit Conversion Factor
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CCR - Counterparty Credit Risk
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CRM - Gredit 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
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IRRBB - Interest Rate Risk in the

Banking Book
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KPI - Key Performance Indicator
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RTGS - Real Time Gross Settlement

[N 'NPI1 710 NUXITT DRNITT 17 DNI'DA (12'01 D771W0 9330 DINT'YD (A1 M¥IW DTN VINENITRD 1900 0'pWN [12'0 '0J)
P'TNITT 2320 WATI 131 771N [12'0i DX NPWT T3 17X [12'0 'D1.*7IV9N [1'DI §IW [12'D ,'NIWN [1D'D7 MW 731 209 1y 203
I DINTi ORI TYT DIWATIT M0N0 NI07IN (I

RWA - Risk Weighted Assets
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SREP - Supervisory Review Process
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VaR - Value at Risk
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