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(*) At 31 December 2020, , the leverage ratio was 7.4% after taking into account the temporary exemption of deposits held 

with Eurosystem central banks. The ratio would have stand at 6.4% if this exemption were not applied. 

The table below shows the minimum Capital requirement ratios for CET1, T1 and total Own Funds. 
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(*) Effective Expected Positive Exposure 

 

  
(*) Effective Expected Positive Exposure 

 



- 26 - 

 
 

 

 

 

▪ 

▪ 

▪ 

 



- 27 - 

 
 

 

 

(*) Qualifying Central Counterparties  

 

▪ 

▪ 

 

 



- 28 - 

 
 

 

  

 

 

http://www.bnpparibasfortis.com/investors/securitization
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ABS Asset Backed Securities   IMA Internal Model Approach 

AC Audit Committee   IMM Internal Model Method 

ACPR 
Autorité de contrôle prudentiel et de résolution (the French 
supervisor) 

  IPP Individual Performance Plan 

AIRB Advanced Internal Rating Based   IRB Internal Rating Based 

AIRBA Advanced Internal Rating Based Approach   IRB International Retail Banking 

ALCo Asset and Liability Committee   IRBA Internal Rating Based Approach 

ALMT Asset & Liability Management Treasury   IRC Incremental Risk Charge 

AMA Advanced Measurement Approach (Operational Risk)   ISDA International Swaps and Derivatives Association 

ARCC Audit, Risk and Compliance Committee   LBO Leverage Buy Out 

AVA Additional Valuation Adjustments   LGD Loss Given Default 

BIA Basic Indicator Approach (Operational Risk)   MBS Mortgage Backed Securities 

CBFA Commissie voor het Bank-, Financie- en Assurantiewezen   MCLAR Market, Counterparty and Liquidity Analysis and Reporting 

CCF Credit Conversion Factor   MRTs Material Risk Takers 

CCP Central Clearing Counterparty   MTNs Medium Term Notes 

CCR Counterparty Credit Risk   NBB National Bank of Belgium 

CDS Credit Default Swaps   ORC Operational Risk & Control 

CEO Chief Executive Officer   OTC Over-the-counter 

CET1 Common Equity Tier 1   P&L Profit & Loss 

CIB Corporate and Investment Banking   PCC Permanent Control Committee 

CLO Collateralised Loan Obligation   PD Probability of Default 

CMRC Capital Markets Risk Committee (Market Risk)   PFC Financial Control Committee (Market Risk) 

COO Chief Operating Officer   PFE Potential Future Exposure 

CPBB Corporate & Public Banking Belgium   PIs Potential Incidents (Operational Risk) 

CRD IV Capital Requirements Directive   PVA Prudent Valuation Adjustments 

CRIF Compliance, Risk and Finance Committee   QCCP Qualifying Central Clearing Counterparty 

CRM Credit Risk Mitigation   RC Risk Committee 

CRO Chief Risk Officer   RMBS Residential Mortgage Backed Securities 

CRR Capital Requirements Regulation   RPBB Retail & Private Banking Belgium 

CVA Credit Value Adjustment   RTS Regulatory Technical Standards 

EAD Exposure at Default   RWA Risk Weighted Assets 

EBA European Banking Association   SFA Supervisory Formula Approach 

ECB European Central Bank   SFT Security Finance Transactions 

EEPE Effective Expected Positive Exposure   SME Small and Medium sized Enterprises 

EPE Expected Positive Exposure   SPV Special Purpose Vehicle 

ERA Enterprise Risk Architecture   SREP Supervisory Review and Evaluation Process 

GDP Gross Domestic Product   STSC Stress Testing Steering Committee (Capital Markets) 

GM Global Markets   SVaR Stressed Value at Risk 

GWWR General Wrong Way Risk   SWWR Specific Wrong Way Risk 

HQLA High-Quality Liquid Assets   TEB 
Turk Ekonomi Bankasi (BNP Paribas Fortis' Subsidiary in 
Turkey) 

IAA Internal Assessment Approach   USTA Unrated Standardised Approach 

IAS International Accounting Standards   V&RC Valuation & Risk Control (department) 

ICAAP Internal Capital Adequacy Assessment Process   VaR Value at Risk 

ICC Internal Control Committees   VMC Valuation Methodology Committee (Market Risk) 

IFRS International Financial Reporting Standards   VRC Valuation Review Committee (Market Risk) 
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