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On page 167, in Annex XI: UNDERLYING EXPOSURES INFORMATION - ASSET-

BACKED COMMERCIAL PAPER 

 

1. Field IVAL13, column “ND1-ND4 allowed?”  

For: NO 

Read: YES 

2. Field IVAL13, column “ND5 allowed”: 

For: NO 

Read: YES 

3. Field IVAL14, column “ND1-ND4 allowed?”  

For: NO 

Read: YES 

4. Field IVAL14, column “ND5 allowed”: 

For: NO 

Read: YES 

5. Field IVAL15, column “ND1-ND4 allowed?”  

For: NO 

Read: YES 

6. Field IVAL15, column “ND5 allowed”: 

For: NO 

Read: YES 

7. Field IVAL16, column “ND1-ND4 allowed?”  

For: NO 

Read: YES 

8. Field IVAL16, column “ND5 allowed”: 

For: NO 

Read: YES 
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