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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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