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ABS - Asset-backed security — 0031 naian n"ax

N01dN IX ,0'I0N '011'S JNON 7V NNIYN 01N, 7N 2NN 'AI7WN 27 , TRY'YN IR L17 INIY NINIKANY W 1M

D17 NIXNDYNN

ALM - Asset and Liability Management — niria*nnnl 0'o’ 710"

ALCO - Asset and Liability Management Committee — (0*13'0 7102 nTvII) NIIATANNI D021 71N NTVII

Algo — op'nnnx nd>wn

AQR — Asset Qaulity Review nain'xa n*paan 2y yn? 'anan

Asset swap — IRS njpoya 1 Tian n"ax

B

Backtesting - 71mn 7w 1r'nn NId'R [Nan

Basel Il - 2006 Basel Capital Accord

Basel Ill - Basel Committee’s reforms to strengthen global capital and liquidity rules

Bear Flattener — n'am n*'7ya nipy NINVNYN Y'NN

Bear Steepner — na n*7ya nipy NIYNH UNNN

Black-Scholes — 071w1 792 niryoIx AInnAN? 7Tin

BPV - Basis points value. TInkn N'kn'? 7 NiIY 0'02 NI

BTB — Back to back

Buffer — yin yavna jinu'an nMd

Bucket/Time bucket — a1 70

Bull Flattener — n'an n T DIRY NINLVNYN WNIN

Bull Steepner — n'an N2 DIpy NIYIN wWNON

Butterfly — nipyn nin'mipza 21ma wnn

C

CCR - Counterparty credit risk — *121 T¥ '"NOWUK |1D'0

CDO - Collateralised debt obligation — ain naian n"ax

CDS - Credit default swap -njpoy? D*TT¥N |2 7'9117 'RAWK NO'WN 1'2YNN '011'D 1'YON

CHF - Swiss franc

CFP — Contingency Funding Plan — ni?'ra "\awna 719'07 n'7nanin non

CIRS — Currency interest rate swap

CLO - Collateralised loan obligation — nixi'zn nann n"ax

CLS - Continuous Linked Settlement- 73> yain'n7 na'iynn 0rTTY W ¢ YIN ya0N2 NIRPOY Ni'707 712 NN

1112211 7p21 780,00 TTY Y Y NN L YNAR DT I N0 T KA 17 TINTD CRIWKRIENRY0 1D'0n NN
.27 91X 01ID'0 D'M'N9NN NP''70

COSO - Committee Of Sponsoring Organizations of the Treadway Commission- n1jpa 7w ni1am 7Tin

N'MI9N NPAN NN DX D'YYNY71E TIR? ,)Yn7 DNNR DWY91 0Poy? Yo7 n1'n 77NN N1aon N1un .N'nao

D7¥N NI7VION

CP - Commercial paper — mnon y"a

CPI - Consumer price index — [p1x7 o'nnn TN

CRO - Chief Risk Officer — "wx1n n212'0n 7n1n

CSA — Credit support annex - 0*TT¥N "YW |2 0MITA1 NIXZOY NNINVA NYTON NZOY
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CVA - Credit valuation adjustment

D

Dodd-Frank - The Dodd-Frank Wall Street Reform & Consumer Protection Act, US- nixaxa NI, nign
nY ¢ 0"011'9N D'ZIIYA NawnY? 172Ny DN 7w DN DX vinY (rona 2010-2 onaipa NWIRY nNan
QYN NIPTRIAN NIYPYAN D720 T 2V AN 2 1NaN NIRA N'R7120 Ndwna [1>'on nnnon 1 2y 2008
ANK APV QIDRT? ,NP97 DTPONY O'N7YNN 0'D1A INEIN 178 NIPN NIDN .0M7T112 1NoN 7¢ N7ToNl NVoIRN
D'717A D''011'9 D0'912 7w D'WINAN.

Delta — First derivative of option price to underlying 2010-2 0721172 NYINY N2 NI DNIYATO NN
[1p'on nnnon T v 2008 niw 7w 0'011'Oon D'PIWA NAwNnY? 172N DWWN'R 7Y DNRW'D DR yvinY? [roma
INON 7¢ NNTONI NVONN [IAWN NIPTRIMN NIYPYNAN N72a0 T 70 AN 2 1NN NIXINA N'R7IAN NDWwna
D"011'D D'9I1A 7Y D'WIX'AN NN AURPY7I QX7 ,Nd97 DT'PONY D'N7WNN 0'S1A PN 178 NIZN NDN .07
D'71m.

DVA - Debit valuation adjustment

DVO01 - One basis point change exposure

E

(Exposure At Default)EAD — win nya no'wna- TY 7¥ 'XIWUK [1D'0% 7wd Nya IN9'WN IX INO'WN 9;7'a

).

EaR — Earnings at risk — |1>'02 o'nin

EBIDTA- ninnonI NN ,0'0' ,N'a"M 1197 niNn.

ECB - European Central Bank

EMIR - European Market infrastructure Regulation- 7w pnia'x' nx 7'1an7 nTyvRW 91N TINKRD 7Y X710
79777 7ayn o'pnwn (OTC) '=1n'kn TIN'RN NIYTR ‘D2

EUR - Euro

Euribor - European Interbank Offered Rates

F

FATCA- Foreign Accounts Tax Compliance Act - 0'o1a > yaI7 ,0nN N9IX 9'WT7 TVIN 'K INK 71N

DA NIIFTA 2"NY 'A7 D'D"YI 078N 07010 NIRIAYN 7Y N'IRPINRND 0NN NIYA7 NI 0'arn 2"nIN? yinn 0'on's
2"NIN AWIN K7 RIN DX.

FNMA - Federal National Mortgage Association, USA

FRA — Forward rate agreement [NIX NNaXN ,NIXN1DYN NYINN NN NIXIX N7wUnn NIon2 1NIA'YY NNan
1"NIX N7WNN 7w NI NRT NN2NY 'R) 'U9INN ZIWA NIN DNdINi)

Freddie Mac - Federal Home Loan Mortgage Corporation, USA nman nixax n7wnn? noionn Nidio

NIDMI NIX NNAXA ,NIXNDYA NWOINN

1"NIN N7YNN ¢ NI NRT NN2NY 'R) X7 NIK)

FX — Foreign exchange

G

Gamma - Second derivative of option price to underlying

GBP — Great british pound

GNMA - Government National Mortgage Association, USA v nigoiimn n"arn .NIXNDWNY N7RITO NNan
NIXNNDWN? N'N7wnnn nidion 7w nnw? ndit nT (Government National Mortgage Association)

H

HQLA — High quality liquid assets — nniaa nip'~xa 0*7'11 0'od

Haircuts — [Invxa mTjm
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I

ICAAP- Internal Capital Adequacy Assessment Process- nyap7l inn nm'zn ndwn? 'n1o 70N
D'N{7120 D'TARDN T2V TN D N'0aNYT7 TV 0T 170N 07K DFTARND 79 1NN NIM'7n NNanY N'AuIVoNRN
770NN .0121'oN 71N1Y7 0MINA 07NN 0T 7Y 10721 INNI9'Y |21 ,0N'70Y2 0'NI7aN D1II1D'0N 751 INN'Y 071N |In
[I¥'7 "W'NAN AN [INN QXN NA'NAI [N [12ON D700 )10 TV 7w nyap nq |, aen.

IFRS - International Financial Reporting Standards

IG — Investment grade — nypwn aN'T

Inverted Butterfly — nipyn ninmjza (10 w'nn

Inverted Twist — nuw 5 7w 1'¥a DIy NINDNWA W'NON

IRS — Interest rate swap

ISDA - International Swaps and Derivatives Association

K

KPI - Key performance indicator

KRD - Key rate duration — a7 20 '9'2 n'an |12'0 NINY

KRI — Key risk indicator — ni'?'ta 'xn7 7w oTm 077 01X

L

LCR — Liquidity Coverage Ratio — mymn ni?'ran ont
LDC -Less Developed Country- ntiana Ix ndin1 n01dn NIy M71vn 2120 T 7V Ninonn NIXX
LGD- (Loss Given Default)-720 vwio ni7 2wxd n'770n no'wninn 1090 TINK

Libor — London interbank offer rate

LTV -Loan To Value Ratio-

N[220 TARNN 7Y 17770 '97) Taviwunn 0010 Hiv 127, (D7¥11 D1VY NYIND NNA0N NIDYY) ARIAN 020 |2 on'n
TIAvw2).

M

MBS — Mottgage backed security — xn1own naian n"ax

TNINNIDYNI NINVAIMN NIXRITZN |1V YAIIN 02AITA DTN 7Y 0'002NN il NN MITYN [nav

Middle Market-1121a 7112 7702 NINIEY? 7 nyXIann nnon NI

MTM — Mark to market

N

NSFR — Net stable funding ratio — arx'n jmmmn ont

NPV — Net present value — 'non "mv

O

OECD - Organisation for economic co-operation and development ni*1an 1>7MN 791 IDINY L[N
N'D [IAIRD NIVN YDIND PIYNI N'0IRINTA NNNPY N727 0N [1IAOK7 D'0'0QN N72pN 'KIN .O'NNISN [N'PYnY
2010 'xn2 12X NN2ND N7APNN 7RY MING-'A MIRTI oY N1V QI Y7270 NIM'S 7w 0Dnn 71ainy
OIS - Overnight index swap

OTC - Over-the-counter — 79717 7avn

P

PD - Probability of default — 7w>7 nnanon

P&L — Profit and loss — 10901 NIN

PRB — n7 70 '97 nI'"a*Nnn% 0'021 |2 0O NIT NIINAN NN [IV'9 NIT

PSE — Public sector entity — "a'x 11vpo niv

PVO01 — One percent change exposure — 1% 7w *7apn 'n'w7 no'wn

Q

QE - Quantitative Easing — n'nind n'7pn

R
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Repo - Sale and repurchase transaction — 37in w>1 Njoy

Reverse repo - Security purchased under commitments to sell

Rho - First derivative of option price to interest rate

RORAC-|12'0 NnXNIN [IN7 NXIYN - IXRIYNN .[12'0N NIX [IAYN2 NNRITA NRIY DIYPwn 72V NIRIYD DIvan no'Y
NI7'Y' QNP 0N2I0N D'0d1 7Y NRIYNN DX NUN '9%7D NNRNNIL [13'07 0210 NI9'WN NTTN T 2V NNNXINN 7y191
TIX QYN [OX NI' 010N 0'02] 7V 70NN "way"n Nnd TYI,01IY 00311 [12'0N 7Y DDA PITA 7N NU'UN
X7 TINN 12T KID [12'0 N> 0''011'S 0MITA) 1ND,0'001 7w D'WTN DAI0Y .JIN1 y'pwn 70 7w j1>'on NnT'70 NaT
V191 DNY'NN NIANINN NQTA [1I'0N NIRYT XTI

RWA - Risk-weighted asset — |15'0n 021 7pwn

RTGS — Real time gross settlement - nnx a2 np*?70n1 0'MI7UNn Ndwn

S

SME - Small and medium-sized enterprise

SPV - Special purpose vehicle — nTni'n nun? o'won

Stop-Loss - 7090 n'xy N7aan

T

Treasurer — 120 7¢ NI'TIN 7101 2V NTROINN N'Y¥190

Twist — 0w 5 7w '¥a nipyn NI77n'H w'nOn

U

USD - United States dollar

Vv

VAR - Value at risk — [12'02 7qvn DMl 0'02 7V ,)"Myn 77NN LpIw 1I3'o NN 7alpn '0oruvo 7Tin

7'NN2 D'I' DMI'WN DRYIND ,IN0NY 2'Nin 7W 21U 1w *71'oznn TO9NN NXK NWATIN NIXTIN NNl D'MI00
Vega - First derivative of option price to volatility

Vol-Spot — Volatility and spot matrix, 01900 WWAI NIFNTIANA 2107100 '11'Y NX0VN

w

WAL - Weighted average life
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