








































-16- 

 

  3  
 

      Capital adequacy 
•                           

    . )(  
 

•      
-                

        . 
-            

                                
      : 

    )                         
    (  . 

   . 
    . 
    
     

)(

•                               
 : 

        . 
     . 
                   ) 

        
  .( 

                      )PD /(
    )LGD.( 

)( 

 
  

•      . 
  . 
    –  - 

)(  

•       
    
   
    )AMA( 

)(  

•        . 
  . 
            )               

 (     2. 
)(  







-19- 

 
  5 

 
   :                         

       . 
Credit Risk: disclosures for portfolios subject to the standardised approach and 

supervisory risk weights in the IRB approaches 
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Market risk: disclosures for banks using the standardised approach 
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