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CCR - Counterparty Credit Risk

D19Y 'NIWN "TODHT NIWDI XWIT1 1MINT 07210 DINJIZWNG 773 DN 93301 DWn 2022 W11 1 017 DI7*N0Ni NEFTAE IDIENN 7nit
JIOWN TOI - D030 DWIN" 1371 (ASC 326) i'¥i'0' Tl 326 Nw1 INDW ') ,(Current Expected Credit Losses - CECL)
111 NIY'W (NN TIN'RIWN 1001 N1 INTRI M7 T8I0 MpPU1 WK NIWN 100 DIWN7 TWTR 11700 0°%0 DWIN 0'773i
.2022 van1 31 017 D"D03i1 NINIT7 11IN'I1 D'0UON N'RIAWNIT DTN 'Y KWK [12'07 DNl ONe

CECL - Current Expected

Credit Losses

113 PI271 7N DN 17 .(WITID D' TIVIWA 07T DIIND'T N'W3) 17T DINYER DY TITET DI [13'0 TN - 'NIWN |10 hnnoil
JIND'IA 7W [13'Di1 DINDI NYDWI DN [ITWNT R'IAT 13,7723 ¥R D7D 17W 'RIWNI NDWA DX DPNDIT Il DIWIT 2WN nyl

CRM - Credit Risk Mitigation
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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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FATGA - 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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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
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VaR - Value at Risk
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