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	AOCI
	Accumulated Other Comprehensive Income
	 
	IRB
	Internal Ratings-Based
	

	 
	 
	 
	 
	 
	 
	

	 
	BCBS
	Basel Committee on Banking Supervision
	 
	N/A
	Not Applicable
	 

	 
	
	
	 
	
	
	 

	
	BRR
	Borrower Risk Rating
	
	N/M
	Not Meaningful
	 

	
	 
	 
	
	
	
	 

	 
	CCF
	Credit Conversion Factor
	 
	NVCC
	Non-Viability Contingent Capital 
	

	 
	 
	 
	 
	
	
	

	 
	CCR
	Counterparty Credit Risk
	 
	OSFI
	Office of the Superintendent of Financial Institutions 
	 

	 
	
	
	 
	
	
	 

	 
	CMHC
	Canada Mortgage and Housing Corporation
	 
	OTC
	Over-The-Counter
	 

	 
	
	
	 
	
	
	 

	 
	CRM
	Credit Risk Mitigation
	 
	PFE
	Potential Future Exposure
	 

	 
	
	
	 
	
	
	 

	 
	CSA
	Credit Support Annex
	 
	QCCP
	Qualifying Central Counterparty
	 

	
	
	
	
	 
	 
	 

	
	D-SIBs
	Domestic Systemically Important Banks
	
	SA-CCR
	Standardized Approach Counterparty Credit Risk
	 

	
	
	
	
	 
	 
	

	 
	FSB
	Financial Stability Board
	 
	SEC-ERBA
	Securitization External Ratings-Based Approach
	

	
	
	
	
	
	
	

	 
	G-SIBs
	Global Systemically Important Banks
	 
	SEC-IRBA
	Securitization Internal Ratings-Based Approach
	 

	 
	
	
	 
	
	
	

	
	HELOCs
	Home Equity Lines of Credit
	
	SEC-SA
	Securitization Standardized Approach
	 

	
	
	
	
	
	
	 

	
	IAA
	Internal Assessment Approach
	
	SFTs
	Securities Financing Transactions
	

	
	
	
	
	
	
	

	
	IFRS
	International Financial Reporting Standards
	
	TLAC
	Total Loss Absorbing Capacity
	

	
	
	
	
	
	
	

	
	IMM
	Internal Model Method
	
	VaR
	Value-at-Risk
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