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ABS - Asset-backed security - 0'02J1 N2121 N"aX
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ALM - Asset and Liability Management - NI'I2""NANI 0'T21 710"

ALCO - Asset and Liability Management Committee — (0'212'T 7In'a NTUI) NINANNNI 0'T21 7101 N7Vl
Algo - UFI'Y.IH'TIJ'JN noaun

AQR - Asset Qaulity Review N9I11'N2 0'7121 7V YN'7 1N2n

Asset swap - IRS Nj7OVY2 1TIan N"aX

B

Backtesting - '7TIYN ¢ IT'NN NID'NX |N2N

Basel Il - 2006 Basel Capital Accord

Basel Ill - Basel Committee’s reforms to strengthen global capital and liquidity rules
Bear Flattener - N'21 N2 Oijzy ninunwun v'nan

Bear Steepner - 121 N"JY2 DIV NIY'7N'N wNN

Black-Scholes - U71WI {772 NIXOIN 1INNANT TTIN

BPV - Basis points value. TINNN JI'XNT 71V NIIY §'02 NTI7)

BTB - Back to back

Buffer - YIN YV2UN1 |INU'2n N

Bucket/Time bucket — AT 70

Bull Flattener - N'2'1 NT'1'2 OIj7V NINUNYA ¥'NN

Bull Steepner - 1211 N7 DIFY NITINN UNIN

Butterfly - DIj7YN NINM7a 71T wnN

(o]

CCR - Counterparty credit risk - 'T21 TX '"NAWUNK |I12'0

CDO - Collateralised debt obligation - 21N N2121 N"IX

CDS - Credit default swap -ﬂpUU'J o'TIXN "2 |7'DJYJ'J 'KIYUKX NO'YN 1'2VnNin '0i1's 1'win
CHF - Swiss franc

CFP - Contingency Funding Plan - NI7'T1 12wn21 719'97 nIn1nn NN

CIRS - Currency interest rate swap

CLO - Collateralised loan obligation - NINII'TN N2121 N"aX

CLS - Continuous Linked Settlement - [N 722 Y17 0NIMIYNN OTTY MY JY YIN Y1UN1 NINJOY N'707 712 NN

N{7'70 1212211 7v21 "INI0,0TTY QW Y N0 LUNAXK NTIF N2 1Y T X2 1Y TINGD ONIYNIE N0 100N

12717 [DIN2 011D'T O'N'N9ONn

COSO - Committee Of Sponsoring Organizations of the Treadway Commission- N1207% N1UN .NM19 Mj72 ¢ n1am 77m

D7XN NITVI9N NM1I970 11PN NIDIUN AR 0'YUNT1TINNRT VN7 NNNR AMYYIIE05708'7 g nan 71mn

CP - Commercial paper —'1NTN Y’

CPI - Consumer price index — [21X7 D'NNN T

CRO - Chief Risk Officer - '&N1 0'112'0n 70N

CSA - Credit support annex - O'TTX 1Y |'2 0"1TA1 NIXZOVU] N1INY2 N1TO0N N7OY

TXNI 7120 |12 NYX2NNN 2NT ,0mi NIRAYNNN -9 L ART NI7'W02 'YK 11010 IYT™I1 0INNYI 0mMInY TIT7 1200

DOUN7 OXNN2 TN,

CVA - Credit valuation adjustment
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D

Dodd-Frank - The Dodd-Frank Wall Street Reform & Consumer Protection Act, US - NWIXY NM2N NIXIN2 NIMY1TO nngn
NNNon T Y 2008 MY T 009N OY7IIWA 12WNYT 172N 0WINTK Y DNIRYHN AR VMY [1'012 2010-1 U121172
INUN ¢ MTON NYTIN [12WN2 NFTRMN NIVFWnn 1720 T 98 200 2 1Na0 NIXONA AIN73a0 N10vn2 [12'on
0'"J1T2 O"012'9 0'912 J¢ 0'WIX'AN NN 21[7YT1 91087 ,Nj797 DTN 0"NT7WNAN 0'912 1NFIN I8 NN NIDN .01,
Delta - First derivative of option price to underlying JIX V1117 |I'T'12 2010-2 U1221j72 NWINY NM20 NIXIN NITITO NN
NIXIN2 N'Rj7220 N27VN2 [12'0n NNNS9N T 7Y 2008 MW T 009N OY7IIWA 12WNT 171210 0INNR JY DNRYhn
0'912 M{7IN 17X NIPN NIDN .0MT212 1N0N ¢ 170N NYTNN [12WN2 NITRMN NIVwnn 1720 T 78 100 2 nnan
0'71T2 0"011'D 0'D12 7¢W O'VIX'AN AKX 21FYT1 910X7 ,Nj79T 0T'{79NY D' nwnn.

DVA - Debit valuation adjustment

DVO01 - One basis point change exposure

E

(Exposure At Default)EAD - ‘72N NV NO'WNN-"T21 TX TW 'RIWN [12'07 TWI NV IN9'WN IX IND'WAN 977 .

EaR - Earnings at risk - [12'02 O'NIN

EBIDTA - NIAN9NI NND ,0'0M N2 197 Ninn.

ECB - European Central Bank

EMIR - European Market infrastructure Regulation- 12U0 D'7IUN ¢ 0NN NN 7'TaNT7 NTYRY IDRD TINWRD T nx7m
79777 (OTC) '91'NXN TINXA NI 702

EUR - Euro

Euribor - European Interbank Offered Rates

F

FATCA - Foreign Accounts Tax Compliance Act - 2"N1IN'7 YINN 0"'011'D 0912 ' Y117 ,U000 NDINX UD'WT TUIN K7 NN 70
2"NIN 2WIN X7 XIN OX D2 NIFT2 2'NW M7 01 07XX 070100 NRI2YWN Y ARZINRN 010 D17 Niva onaen.
FNMA - Federal National Mortgage Association, USA

FRA - Forward rate agreement [NIN N2 [AIX NNANNA NINNIDWNA NWINN NN20 NIXIX NTW0AN NION2 N1 00an
2"NIN NTWUNN J¥ NIV NXT 11207 |'R) 'WOINN 71v1)

Freddie Mac - Federal Home Loan Mortgage Corporation, USA ,NIXN12WN NWINN N"N20 NIXIX N7WNNT ND1nn NdIg
D701 NI NNANN

2NN NTWNAN 7Y NI27Y NXT 01207 'K) 01207 [NIN)

FX - Foreign exchange

G

Gamma - Second derivative of option price to underlying

GBP - Great british pound

GNMA - Government National Mortgage Association, USA NI21Y'7 NI2IT NT' 7Y NI7OIMN N”aRN .NINN1DWNT NPYIRITO NN
NINN1DWNYT N'NIWUNANN NI2ITN Y (Government National Mortgage Association)

H

HQLA - High quality liquid assets — Nil22 NI2'X2 0"7'T) 0'0D)

Haircuts - |INU'2 MTNM

|

ICAAP- Internal Capital Adequacy Assessment Process- NNU2NTJ N'AUNUTNN NYIFII [INN N0 N21vng Mo 1'70n
0112'0N 731 1MAN'"W 0710 [IN 0"N71a0 0T2IRNN T IV JTRI 1D N'Y2NT TV AT 7'I00 .0'K712 079NN Y (0 Nmn
I TV Wy nm 2 ,29wn Y000 .0112100 71017 00NN 01900 0T Y 19720 INNI9WY 21,070V 0MITan
[IX'}7 "&'NN (12092 |00 2X7 N2'N2LIN (1220 127700,

IFRS - International Financial Reporting Standards

IG - Investment grade - NVPZYN 2N'T



Inverted Butterfly - DIFYN NNM72 [IU'F ¥'NN

Inverted Twist - D"IY 5 '7W 1'X1 DIFYN NINUAWA WNIN

IRS - Interest rate swap

ISDA - International Swaps and Derivatives Association

K

KPI - Key performance indicator

KRD - Key rate duration — [T 70 '97 1121 |12'0 NN

KRI - Key risk indicator — NI7'T1 'XN7 ¥ OTj71M "IN'TT Y7 TR

L

LCR - Liquidity Coverage Ratio - "IUTin Ni7'Tan on

LDC - Less Developed Country- 1121212 IX 1211 NU12N N17V22 MIIVN 7220 T 79 NI2NgNn NIXIX

LGD - (Loss Given Default)-7271 U¥I9 NIj7'7 7WNI N17700 ND'WNNN TO9NN TINX

Libor - London interbank offer rate

LTV - Loan To Value Ratio-

IN[712N TINNN TY 1770 197) Taviunn U010 'Y 17, (0¥ 010w NYIKA 11201 Nia17) axignn oino 12 onn
TIaVw1).

M

MBS - Mottgage backed security — NN112Wn N21an N"ax

NINN1DWNA NINY2MN NINITN [IV1'9 Y1130 01T 01N Y 000201 1Fnt Niann misun [navy

Middle Market-112'2 '7TI2 1702 NINIFZY 7 NUXI2NN NNN0N NIT'Wo

MTM - Mark to market

N

NSFR - Net stable funding ratio - 2'X'n [MMn on'

NPV - Net present value — 'M211 'Y

o

OECD - Organisation for economic co-operation and development .0'NNI9N |N'FYNY NI'TNN 1271MN , 7192 IT)MY,|I2IX
NiN'o ¢ 0% 7'21n7 XN I2IRN N0 woInn Jivni Q'agmTn Ninnpgy N2 on aaxg 0'e'oan 0720 'Ran
2010 'N2 |12IX2 N12NI 172700 IXW MINT-|12 MINTI FOV 171V G337

OIS - Overnight index swap

OTC - Over-the-counter - 79777 12un

P

PD - Probability of default - 7¢/27 NNaNon

P&L - Profit and loss - TU9I NIN

PRB - AT '7U '97 NIN2"NNNYT 0'00 |'2 DYIYD NIT NN N2 I i

PSE - Public sector entity - '112'X 11070 NIY!

PV01 - One percent change exposure - 1% 7 '712{71 '12'W'7 n9'wN

Q

QE - Quantitative Easing - N'NIMNIJ 1770

R

Repo - Sale and repurchase transaction - 1TIN W21 Nj7OV

Reverse repo - Security purchased under commitments to sell

Rho - First derivative of option price to interest rate

RORAC-[12'T NNINNM [INT NNIYA - 7U192 NXIWANN .[12'00 NX [12WN2 NNFZI70 NRIY NIViwn 78 DIKIYWA wnn now

190 YW NI AN 02101 0'U01 7Y AXIWNN X 00N 1970 NNIRNAI(I2'0T U010 NI9'wn AT T 7Y N
Jw |12'00 NT'I0 N21T AN W [OX 1N1IF0R0101 0'021 7V '7Uimn "waiv”’n nnd Tui,011Y 0'0012 |12'00 ¥ N21un 7172
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NI2NINN 1272 'T1N AN RTERT TINA 12T XN [12'0 N27Vn 0'0'9 01121 122,0'001 ¢ 0'WTN 012107 .|101 V'jwn 70
Ju191 0NN,

RWA - Risk-weighted asset - |12'0N 021 77wn

RTGS - Real time gross settlement - 7N [1T2 Nj7'7001 DMITWNN NWVN

S

SME - Small and medium-sized enterprise

SPV - Special purpose vehicle - NTNIM N1UNY7 0"1'wIN

Stop-Loss - TU9N 11XV N72an

T

Treasurer - 7121 7¥ NIT'TIN 7101 7V NT79MN N'X7190

Twist - 01YW 5 '7W 1'X2 DI7VN NI77N00 wnan

V]

USD - United States dollar

\'

VAR - Value at risk - 12'02 JIUn NN OMIY0N 012101 §'02 7Y, 77M0 7Y 1212'0 1imM''7 7211 'ggrgua 7T
'NN2 0T DY ARXIND ,IN0NYT 7'Nn 7Y 71w 11 1700700 TN AX NWATIN NIKTIN

Vega - First derivative of option price to volatility

Vol-Spot - Volatility and spot matrix, UI90N 1WAl NINTIANA "UT10'0 1Y NXNUN

w

WAL - Weighted average life
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