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Credit risk

Annex XIX: Credit Risk SA disclosure templates

Annex XX: Credit Risk SA disclosure instructions

Annex XXI: Credit Risk IRB disclosure templates

Annex XXII: Credit Risk IRB disclosure instructions

Annex XXIII: Credit Risk IRB disclosure templates

Annex XXIV: Credit Risk IRB disclosure instructions

Market risk

Annex XXIX: Market Risk disclosure templates

Annex XXX: Market Risk disclosure instructions

Credit valuation adjustment risk

Annex XXXIX: CVA disclosure templates

Annex XXXX: CVA disclosure instructions

Counterparty credit risk

Annex XXV: CCR disclosure templates

Annex XXVI: CCR disclosure instructions

Operational risk

Annex XXXI: Operational Risk disclosure templates

Annex XXXII: Operational Risk disclosure instructions

Output floor and capital summaries

Annex |: Output Floor and Capital Summaries disclosure templates

Annex |I: Output Floor and Capital Summaries disclosure instructions
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