











Abbreviations frequently used in our financial reports (continued)

SA
SA-CCR

SAR
SBC
SCCL
SDGs

SE
SEC

SEEOP

SESTA

SESTO

standardized approach
standardized approach for
counterparty credit risk
stock appreciation right
Swiss Bank Corporation
single-counterparty credit
limit

Sustainable Development
Goals

structured entity

US Securities and
Exchange Commission
Senior Executive Equity
Ownership Plan

Swiss Federal Act on Stock
Exchanges and Securities
Trading

FINMA Ordinance on Stock
Exchanges and Securities
Trading

SFA

SFT

S
SICR

SIX
SMA

SME

SMF

SNB
SPPI

SRB
SRM
SSFA

SVaR

supervisory formula
approach

securities financing
transaction

sustainable investing
significant increase in
credit risk

SIX Swiss Exchange
standardized measurement
approach

small and medium-sized
enterprises

Senior Management
Function

Swiss National Bank
solely payments of
principal and interest
systemically relevant bank
specific risk measure
simplified supervisory
formula approach
stressed value-at-risk

TBTF
TCIA
TLAC

TRS
TTC

UoM
usD
US IHC

VaR

too big to fall

US Tax Cuts and Jobs Act
total loss-absorbing
capacity

total return swap
through the cycle

units of measure

UsS dollar

US intermediate holding
company

value-at-risk

This is a general list of the abbreviations frequently used in our financial reporting. Not all of the listed abbreviations may appear in
this particular report.
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