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Glossary

BAU = Business as usual / FF

CCR = Counterparty Credit Risk / h7>5—/I\—F1{ERBUZY

CSA = Credit Support Annex / (ISDAYAA—ZIFETS) 1BERZELY
CVA = Credit Valuation Adjustment / {SFs %R

DD = Due Diligence / 71—FU>1> X

GMRA = Global Master Repurchase Agreement

GMSLA = Global Master Securities Lending Agreement

IA = Independent Amount / J173B{R%E

IM = Initial Margin / B¥EEHLE

IMM = Internal Models Method / REBETILFE

ISDA = International Swaps and Derivatives Association / ISDAYZ45—Z2%Y
KRI = Key Risk Indicator / URV4EE

KYC = Know Your Customer

MIS = Management Information System

MTM = Mark to Market / B 5T

PFE = Potential Future Exposure / JBTEMRISRIVAR—Sv—

SFT = Securities Financing Transactions / sE¥5<&RtERS|

SLA = Service Level Agreement / H—EZLAJLZEHY

WWR = Wrong-Way Risk / 325 m@JZY

XVA = X-Value Adjustment / TUNF¢TES (LR 2 ZFETMR EE DFRHR
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@ Introduction / (ZUsIC
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@ Scope, proportionality and risk-based application
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® Due diligence and monitoring / 71-7US1>ZEEZ4U2T (1)
FAROHRS 18 F OEERE L BIfF DR IAB F O E=51> Y
o MTSIBIRIZI T, TERIEZDOIFMTEIEIRAINEL . BAURUA ML B (CH1FBER
SIEFOURIDIAETRE (#1)

o MHMECHNT. BEBIHEFOI(TEESIANEICLD, YURIITEUEDDIOTADLE1—
SRR ZREL. IBITOVRITRIA NDEEZKBE (#2)

Information Disclosure (1&¥REA:R) (#30h5#6)
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® Due diligence and monitoring / 71—-7UZ1>ZEEZHIST (2)

Onboarding (EX3IBAMAEE) (#7h'5#13)
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@ Credit risk mitigation / EFHVAVHEIIRFE (1)
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Credit risk mitigation / ERVAVEIIRTFE (2)
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® Exposure measurement / IVAR—>v—51H81 (1)
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® Exposure measurement / IVAR—>v—5H81 (2)

Potential future exposure (PFE) (#53h5 # 58)
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Exposure measurement / IVAR—>v—5H81 (3)

CCR stress testing and scenarios analysis (ANVATARS FUADHT) (#5905#67)
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® Exposure measurement / IJZR—>v—51H81 (4)

Limits (ER#-Uzybh) (#68h5#71)
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® Governance / YRT-HN\F>RX (1)
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® Governance / YRT-HNF>RX (2)

People and risk culture (NAAEURD-HIINFv—) (#7205#77)
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Governance / YAJ-HNF>RX (3)

Risk framework (VAV'EROPHEFA) (#78h5 # 85)
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Governance / YAT-HNF>R (4)

Management reporting (FEFEADIRE) (#86H15#92)
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® Governance / YRJ-HN\F>RX (5)

Limit governance and exception management (UZvhDHI\F>ALBIBREIR)
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@ Infrastructure, data and risk systems / 7-5->257 LBRO%f
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Closeout practices / ER5|DBEE
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