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Net income including the impact of a 1% shock is disclosed using a portfolio such as the banking or trading book. The present value difference between
assets and liabilities for each maturity band is also displayed cumulatively. Then the effect of a 1% change in interest rates on the gap is calculated and
disclosed in accordance with the interest days for the period grouping used. The market data are imported for each posting date and are therefore up-to-
date for the posting date in question.

Customer Data Mart: Evaluation Result Level 1 Data Mart | Posting Date: Aug 31, 2018Report: Net Interest Income 1}
Filter: 'Evaluation Name' equals 'NET INT IN'
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2018-09-08  2018-09-15 20181007 20181207 2019-03-01 2019-06-01 2019-09-01 20210801  2050-12-31 Totals
Ratio Order Number Ratio
1 Rate Sensitive Asset | 54,255183.08 | 16970384 56085437 85557272 46792153 28426824 16785148 386432734 660438076 6723007236
2 Rate Sensitive Liab 5110041821 1430674 941181 -301941.91 -19574476 1457387 -13137.12 258585426 97833319 -55213,721.87
3 Net Gap 3154764.86 | 1535397.09| 55144256 553363082 27217677 26969437 15471436 1278473.08 56260568.57 12016,350.49
4 Cumulative Gap 3154764.86 | 3,310,161.96 | 3,861604.51 441523533 468741210 4957106.47 511182083 6390293.91 1201635049 47,904,750.46
5 Impact upto 1 Year 242009 104.31 84605 323836 234892 237922 136488  B961571 577950149 5881819.03
Totals  9,466714.68 | 3,621,060.45 496533567 552573532 523411457 549887443 5422,614.44 903685578 29,047,965.12 77,819,270.47
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