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! Yield chasing
2 Overnight
% IRR: Interest Rate Risk
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! Optionality on Both Side of the Balance Sheet
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2 NMD : Non Maturity Deposit
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! Best Practice
2 ALCO :Asset Liability Committee
3 ALM: Asset and Liability Management
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8 Standard 200 bp Shock

“ Net Interest Income

5 Capital Planning

6 Stress Testing

" Funds Transfer Pricing
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