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CRM - Credit Risk Mitigation
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GVA - 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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IGAAP - Internal Capital
Adequacy Assessment Process

#J'N1 DI'YTID 7Y DIF7Y7W DIYDW (117 I'I0 1YW DIYIINN TRNIND 'NPIT TINRDGT W I'NINTE T 1WIi T8I0 IN "N [1'D
0'MI3,iNINN1 17X .D"T'NYI D'INITNA DT 70 MYl NI Wi DY 0NWD,DINWA 1IN0 YW KD IRPIT TINDI 70 'NpIT0
NIYWI 0" TIND TW 73731 12V X 09N 01 ,13'971, D'ITRD VIN D'0N01 IMIIMNNGT,'RPIT TINNI '02] 7W '0'010 DW1 '1'T7
. (NI)13 1131 NID33i 7V Y'DWNi 12T 11117 DIWO DINYITT DD 0w 1T 70, 'NpIdi TINDI 7W D'INi 7Y 03 0W'IWD D'
DT 7i110' N7 DN DUT'RYA I'NIN 7Y 1N 'Nigd1 TR 7W "N 11 0'01 7 "NIYDWN DI'R DIIT 712 IT0IN M1 'Npldn §'n1nan o

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
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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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