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6. ANEALAZAMNNUNIEY
AIRB Advanced Internal Ratings Based
ALCO Asset and Liabilities Management Committee
BOT The Bank of Thailand
COF Cash Outflows
EXCO Executive Committee
HQLA High-Quality Liquid Asset
ICAAP Internal Capital Adequacy Assessment Process
IRB Internal Ratings Based
LGD Loss Given Default
MDBs Multilateral Development Banks
PD Probability of Default
PSEs Non-central government Public Sector Entities
SA Standardised Approach
SREP Supervisory Review and Evaluation Process
TFRS9 Thai Financial Reporting Standard no.9
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