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  Performing exposures 
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Replacement 
cost (RC) 

Potential 
future 

exposure 
(PFE) EEPE 

Alpha used 
for computing 

regulatory 
exposure 

value 

Exposure 
value pre-

CRM 

Exposure 
value post-

CRM 
Exposure 

value RWEA 

   € million € million € million  € million € million € million € million 

1 SA-CCR (for derivatives) 517 454 - 1.4 3,052 1,445 1,443 1,130 

2 IMM (for derivatives and SFTs)   2,765 1.4 10,862 3,963 3,856 2,665 

2b 
Of which derivatives and long 
settlement transactions netting 
sets 

  2,765  10,862 3,963 3,856 2,665 

3 
Financial collateral simple 
method (for SFTs) 

    - - - - 

4 
Financial collateral 
comprehensive method (for 
SFTs) 

    9,285 2,348 2,230 90 

5 VaR for SFTs     - - - - 

6 Total as at 31 December 2021     23,198 7,756 7,529 3,886 
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https://www.citigroup.com/rcs/citigpa/akpublic/storage/public/Environmental-and-Social-Policy-Framework.pdf


 

 

  

  

 

 



 

 

  

  

 



 

 

  

  

 

 
Fossil gas related activities 

 

 

 
 
 
 
 
 
 
 
 
 
 
 
 



 

 

  

  

 

https://thinkhazard.org/e 
n/report

https://thinkhazard.org/e%20n/report
https://thinkhazard.org/e%20n/report
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 1,513   -     -     -    1,513   1,513  1,513  (892)   -     -     -    (892)  (892)  (892)   1,513  

 -     -     -     -     -     -     -     -     -     -     -     -     -     -     -    

 -     -     -     -     -     -     -     -     -     -     -     -     -     -     -    

 1,513   -     -     -     1,513   1,513   1,513  (892)   -     -     -    (892)  (892)  (892)   1,513  

 -     -     -     -     -     -     -     -     -     -     -     -     -     -     -    

 -     -     -     -     -     -     -     -     -     -     -     -     -     -     -    
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https://www.citigroup.com/rcs/citigpa/storage/public/compculturechar
ter1.pd 

https://www.citigroup.com/rcs/citigpa/storage/public/compculturecharter1.pd
https://www.citigroup.com/rcs/citigpa/storage/public/compculturecharter1.pd
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 EUR million 1  
MB 

Supervisory 
function 2 

MB 
Management 

function 3 

Other senior 
management 

4 

Other 
identified 

staff 5 
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