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7. ANMNIEEIIRIIusas1a1sululydnaldinantsa (Tydivanns
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a
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8. ANLALATAINNUNIE

AIRB Advanced Internal Ratings Based

ALCO Asset and Liabilities Management Committee
AFS Available for Sale

BCBS Basel Committee on Banking Supervision
BOT The Bank of Thailand

CCF Credit Conversion Factor

CCRO Country Chief Risk Officer

CEO Chief Executive Officer

CORC Country Operational Risk Committee

CRM Credit Risk Mitigation

EAD Exposure at Default

ECAI External Credit Assessment Institutions
EXCO Executive Committee

FSV Forced Sale Value

ICAAP Internal Capital Adequacy Assessment Process
IPRE Income —Producing Real Estate

IRB Internal Ratings Based

LGD Loss Given Default

MDBs Multilateral Development Banks

PD Probability of Default

PSEs Non-central government Public Sector Entities
RC Risk Committee

RMF Risk Management Framework

RWA Risk Weighted Assets

SA Standardised Approach

SCBT Group Standard Chartered Bank (Thai) PCL and its Subsidiaries
SME Small and Medium Enterprise

SREP Supervisory Review and Evaluation Process
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