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ALM - Asset and Liability

Management
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BPV - Basic Point Value
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GCF - Credit Conversion Factor
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GCR - Gounterparty Credit Risk
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GECL - Current Expected Credit

Losses
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CRM - Gredit 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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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
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RWA - Risk Weighted Assets
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SREP - Supervisory Review
Process

N'0D'0UD [IND*1 NN I [T NDIENI PIWi 912'0 DIWDNDNG 7W1 '19¥i 778NN T09i1i X TRIN VAR i1 ,]13'01 [In3i1 TV - Value at Risk
NIMIUNNIITD'DI3 TW (MR Wi 7Y DDINA1 TN 7W DIYTI0i 72 7W N0IW TR T 1T 01 Win'wi ;wan i

VaR - Value at Risk
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