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The present values for inflows, outflows, gap (outflows minus inflows), cumulative gap and cumulative open gap are calculated using interest rate
scenarios that can be freely defined as an absolute or relative shift. In this case, the calculation of the present values supports various yield curves for
each currency (multi-curve evaluation). The shifts for 50 BP, 100 BP, 150 BP, 200 BP, 250 BP and 300 BP are pre-configured. Non-parallel shifts such as
concave, convex or skewed structures are also supported.
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Overview T el e
Process Date: Jan 15, 2019 11:39:29 AM m
From To Currency GAP PV(zero) PV(+50 BPS) PV(+100 BPS) PV(+150 BPS) PV(+200 BPS) PV(+250 BPS) PV(+300 BPS)

v Sep1,2018 Dec 18,2050 AED 1362252979 11,867,682.26 11,867,682 26 11,501,837 11,329932.32 11,164,835.67 11,867,682.26 10,853,626.57
> Sep1,2018 Sep1,2018 AED 2834,293.45 256328212 256328212 25632119 2563176.79 2563,141.68 256328212 2563071.47
> Sep2 2018 Sep 2,2018 AED 88,8938 8888499 88,864.99 8888012 88877.69 8887525 8888499 8887038
> Sep3,2018 Sep 3,2018 AED 1,558.75 1,558.44 1,558.44 1,558.31 1,558.25 1558.18 155844 1,558.06
> Sep4,2018 Sep 4,2018 AED 43339339 433293.46 43329346 433,246 43322227 433198.54 43329346 433151.09
» Sep5,2018 Sep 5,2018 AED 9,666.92 9,664.23 066423 96629 9,662.24 9,661.58 966423 9,660.26
> Sep6,2018 Sep 6,2018 AED 5497795 5405072 54095972 54,950.69 5404618 54,041.67 5495072 5493264
> Sep7,2018 Sep7,2018 AED 39.82 398 398 39.79 39.79 39.79 398 3978
* Sep§,2018 Sep 8,2018 AED 465971 4,657.58 4,657.58 4,656 56 4,656.05 4,655.54 465758 465452
» Sep9,2018 Sep 9,2018 AED 977258 97672 9,767.2 9,764.79 9,763.59 9,762.39 9767.2 9,759.98
* Sep10,2018  Sep 10,2018 AED 9,046.89 9,041.25 0,041.25 9,038.77 9,037.53 90363 904125 903382
> Sep 11,2018 | Sep 11,2018 AED 8307.09 8,301.43 830143 829893 8,207.68 8,206.43 830143 829394
* Sep12,2018 | Sep12,2018 AED 784394 783837 783837 78358 783451 783322 783837 783065
» Sep13,2018  Sep 13,2018 AED 118,589.38 11849496 11849496 11845281 11843174 118410.68 11849496 118,368.59
* Sep 14,2018  Sep 14,2018 AED 180.73 180.57 180.57 1805 180.46 180.43 180.57 180.36
> Sep15,2018 | Sep15,2018 AED 248747 248507 248507 248405 248354 248304 248507 248202 ]
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