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1 Total (all counterparties) 13,386 12,325 14,620 13,679

Additional disclosure on bond holdings held at 

amortised cost
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Data collected by the EBA to conduct risk assessment of bond holdings held at amortised cost and their related hedges. This risk assessment is distinct 

from the solvency focused EU-wide Stress Test, in which bonds at amortised cost are subject to the credit risk methodology. Therefore the analysis 

performed by the EBA with this data doesn't have any direct impact on the EU-wide Stress Test outcome. 


