Ci ) e 4408 1) dial

\RRRVLTARE R

Yot ?EJ ﬁ-ﬂj
L Byl i e 15 Ot Al il 1) 43,50

Gondl halia dgal gal Lalall Ul sa¥) Cludia) 3f gua gall

T 5L L Y el (ol S s Al sal) ¥ 5 808 (ks (Bheiall 4idacis )+ £ )
Al

a3 Lalal) J)5a¥) il s lasia) JleSin) il 8 Alalall Gijbadd) auen e callay

Shlaal)l Jad cud (e dldie) et of e oF b Gadail Tagai 3ol jllaa el
saallll Cle) aYh adll caan AL Yo oAV &Y d_)\_id.\.\la.\.'cd.ﬁ\‘;"m Y Job sy

Gl Jhalia Ciy i ; Yl

o) i A LAl Lea Ja s o peadll Bl jae a1 Al sl Sl (a3 Sl o
Cadul llaadl Jadi a5 (sl A
dilaal) Ll i gaY) B aeaY) Hladd Q8 e g 32l jladd Qi e daalll) LA -
esexill 138 cpa Lals aull 3 o)) 6l oy pall W 5 (Trading Book) 3akiall dddiaa ¢aua
Jaxa A (Commodities) alull jlaul Cilis fe 5 adadll Jlaud Gl (e daalill Hlladll -
.(Trading and Banking Book —s el dlaisa 5 3 jalill dlaias) i paal) clibua

Baliall Aadae aaad ¢ LG

sale) Chagy gl b aliall A3y A gaaall WS aludl g A oY) S ye 3 saliall Aadae Jad
oAb gl Al Ja¥) 5 juadll L e salduY) AR sl eadll ol o Lay
ihise ol S e daa o dadlt ki dgal el dasaill Gangs A gaaall @lli i ¢ land)

_BJ_A\:\AS\

Aiadll Gl a5 Sl G enall 385 ga s daal g e ja) s il adiad o Gjlad) e
- Ciadl dhise Gan) s ddiadl @iy (Trading Book) sabidl dlase (aa
g g (3ol Hlalaa dgal gal 45 glladl) dalall J)se¥) luda) (= % (Banking Book

_(\ ?EJ éald\) ?:\A:C\M Jaa &BJM\ _)..Hl.uﬂ



Ao i dgal gal Aaldl) J) gal) qiluda) ¢ GG

aranill & simse YAAA/F/YO 2 )5 TAYA & Ll L Goeae i HlSal Blel e pe
bl Co a3 alSal s oo jliaall Aalal J)sa¥) aaay leall aiDaeds £V A8 wm}n
Aty Glaiall aDaniy €8 a8 ) Wbl asendll g pimse VAAA/Y/YO &5 AT LB )

cu\_\.ﬂ@‘daw\ L_.Q‘)L\AAM Lﬁ'ﬂ Ec«w\

Al Q3L Hal e Yeeo S oy 8 skl A ) day) Gojladl e
Wiy Qe Lhlae Jedil Jlewd ) AUS A8 Lt Abliadl d add) 460
gl Gl gele caa sl Shlie Al Aalal JisY sy
Al 1 ) Y e Gl 8 aaas g4 Ll g (Standardised Measurement Method)

_H.qa.d\ M@..t

Dhlie il e 438 JS dgal gal 4 slhaall dalall JIseY) Glia) e 5 jbmall Gl xeie o sy
I 5 el lalia dgal el 4 llaall alall J) saY) sl Lgaaa g oaa e slial Aliadall (3 gudl
- (Building-block Approach) q\e
(Y &) d;.u) sl el i Jlalae —

('f' eﬁ;)dﬂ.n)a@_u\}“‘)\&u\uha)jam -

(i ﬁJéﬂA)tbﬂ\J\&u\uhS)L\;ﬂ —

(9 @J&)M\J@\Qﬁﬁ)}a&a —

(V a2y @ala) LAl Bsis Hhla. —

dedlall 4.wu luda) - L‘-“J

d}.u&\ )J:\AA :\.P\}AS Mjua.d\ iallll d\}n\}” g9 Q pa pe 3ol A luda) (»;.u
& sena ) ol 3 dagill Adlials 1Y,0 daally (maexdll 13 o)l 4 L Gk dudadl)
o) lalie luiny sasiaall jhlaaly Al iy g sall

Y Ok e ) } 0/pA Al 55 Sl Apusi] 39 aall o lie VY, 0 anall Jiay
A

~

! Basel Committee on Banking Supervision, Amendment to the Capital Accord to incorporate
Market Risks, November 2005



Gged) haldia 500 Leeld

oy Glaiall Yoo £/1F 0 &) YEY L8 Gajladll e A0 dial ares HlSad sle) e as
Gand Ols b el b gea Lgd apati (Al "G saal) LA 510 Cilad) o lalaall 5l
A3y clgigal sad TAS Ay sl Lalal Lelisal o585 of o (dee s S e 3) il S

(obad IS5 o (53 36Dl A (g gyl (e Jeadia S

Ci jaall e 448 ) 4l o

o)

3 aliall dadse sty Laldll Cle) a5 bl

3l el s jlalaa dgal gal 4 slladdl Aalall ) saY) lodial
aen) land (i jlalie dgal gal 4 glaall Lalaldl JI saY) sl ;
el el (i jlalie Ggal sal &y sllaall dualall ) seY) laial ;
el e i lalae dgal sal 4y slaall Lalaldl U1 sa) iluia) -
SLall Ggia ylalaa dgal sl & gladl) Acalall JI ge¥) ildial
Bildll jland QlE jlalae Cluiay Gl 73 gl

pens ) sl 5 jlalie LY il 3 sail

adadl) laasd lis i CluiaY el 3 sl

Vi, gake -

||ill d}h _
||k._|u d}h _

el -



5 jaliall Aadaa daaty daldl) cile) oY) g cilbabaad) 1 Y a8

dale

slial 5 S3 all Jal@sl) 5 jaliall A dadaa ayaaty daldll Cile) pa¥l g clbaload) Jois o sy
© ol aas

Aaise (e e e JSE Al 5 aliall Copadll Lgdiay Al clleall s cilaliall aaas
Al J) 53 oY) aall CludaY saaiaall 5 jalial)

G () i) a s IS (Fgudl ) il o S0 sl aaii sile ) 4lSa) (g0 yaa
L8 5al) (msie asiy o e o(Active & Liquid Market) 48l 4 sl aiaiy Jads
il (8 (45 pe 0 ) dlae ) die dglle 31T JS (5 gas A gaa g Jalis Jsa 4 el
(Marked-to-Model) sase zisai bl o lgansi sale) of Al Cllasll aaa
.&aa 5 o) «(Extrapolation) <l aiiin Al 3 skl

O bl sty el e Lay hlaadl 5 laY G pad) Lelaring Al Gaul] 30a3
(3 paall dladna g5 jaliall ddadsse

Llall 31 J8 o Leale (380 sall 380 pall g il saWL 5 jaliall dagiall doasil i) aoal
; Bisay gl s IS

L llee 281 Ky Al AL Gl uad

Winas (oo IS boalid)l dladae Llalmm ) S) . sale) N4 o

-\

-Y

e

-

Johaill Aa e Al G3lsmYb daidall saagll Jd e (Daily Marked to Market)
Baay JB e "o "G KAy (Capital Markets Unit/Dealing Room)

g Y Sal L&l Jiy @by Dealing Room d) e it

":,ﬁ

Ly Jed Jo salid) dddsa syl W38 o sy WS (Less Liquid Positions)
.(Actively Managed)



B e B jlalie dga gal 4 gllaal) Laldd) J) pa¥) laial @ ¥ a8 (3ala

Gl Cldin e S e dea e Al Ghlad) salal)l ] Qs i i
sl iy cpall Clais L Lo 2l damidl Al @Y (Debt Securities)
gl Gl W) e e, (Floating) ASaidl i/ (Fixed) 4l
iple sl sl AL e Al sl ALaYL dglie pailiady
oy il (885 3 jaliall dlidaa (aa hih 4diwal) ((Non-Convertible Preferred Shares)

(u.«uj\ \Jﬁém‘

sl s e Al il sl ] s Hhlae il Jeda
Wil ol Agaad) o AY WA @Yy (Interest Rate  Derivatives)
8 jaliall dibaa (s hatd ddiiaal) 5a0lal) iy Alasi 54l (Off-balance sheet Instruments)

il 1igy (88 yal) by Galal) LB aly sa Lad by e Sl LAl (5 gia oLl

) YL saal) e i lalia Ggal sl &gl Aalall J1sed a1 aall Gluia) o3
Ay eFsndl jllie dalil Jawd N AUS A8 Joaaty Adleiall I3 diad 2885 0 AL pedl)
hlaas (Specific Risk) 2alall jlalaall 4khaail 43 sllaal) Laldl) J)sad) (o IS Sldia) e

;b Wl @5 (General Market Risk) daladl (3§ sl

: (Specific Risk) i)l jhladl

JM::)ML}AAJ:.\J)A&\)QMM\.A\ u\jd‘}” )@\Lssdbuhaucm\_ﬂ\ ‘)LIAA.“‘;Q
(Long) 3l_yiiall/al skl )SUA\ o (Offsetting) Aalis sn) (Sa Al o P
ave Jlaa¥) ge OS5 ol S (Short) delall/s juasll SI sl

E ) Agiaall S) el anss Lalall laliall dga sal 4y slhaall Lalall J) el Cilutia) Caags
Dol LS LY adgial s jaalll dagdal (a5 A ) il

(Government) 4w sSall cClaiud) 438 -

(Qualifying) dla sall ol 428 -

(Other) gAY clawdl 4 -

M\L}A%\on/o~ u.uL@_uuqu\ LAM\‘)LM\‘&P\}ASMM‘M\AMJ“}AY‘U‘
s.:;é\_m.u.d\ o)Jﬁj\ ‘;\Mb.a\ CJJ.\AAHLSJLA.UY\ u.u.\a.x.“éc ;,\_u,l..\;.lw\ )S\)AHMS}J\

Gl ™ VT Jgaall 3 Juaia ga La e g VAl a6 (BlaaiY)



(£5) Y &) Gale

S A By Adlaiall J3b Dl 3885 e AL aeadl) 8 3200 D () )0 e
G el e Sl Y5l A Galal gl (e i) G sadl i Jadil Jlau
(el "N gl 8 sa ol sl s Wla adiad o e (G sadll 13 jaaia
£ smsa VAAAIT/YO &y i AT W, ) i Gipeme Sl 3 ne ga Ll Gy
L el A& dlalall Cajliaall (sl 3ol Ay GBlaiall aiDlyaniy £ a8 ol sl

s olial Jsaad) d 330 ol calaidly (slay

| e ) e g
Lalal) Shladll s
o4 o A sall e 5 aball Allall il a1 5 & ) Cilalead 5 A3y Hall il
i i ALl 3 5L (L G e i/ 5 Al
O aadly i o peae e 5 paball Akl @l oY1 5 gy Clalgd
% ¢ % . - - £ R >
diaY)
0%) 1 06" Y daia ¥ cleally bl A sall e 3 jaliall 43y 3al) Calais
0 ° Y e ) Lg8laatiy) Fa S sl
0pY, ¢ oY Y Aia ¥ cleally bl A sall e 3 jaliall A3y 3al) Calais
o ° Y el g D Lgdliatia ) ol ) slaty
%t %0 - ) B ) Slealls Al ALl e 8 el 5 80 i
S s 30 Lghliaiad U slaty
0, ¢ 07 YV ) Aial) el Al Cojlad) (e 5 alall cpall culai
i ’ SISV e daall Lliaiu) g )5 ) lady
0% ¢ 00 » s Ania ¥l OOleally 4Ll q)\-m:d\ e '5).31.;43\ el Glaia
Al LeBlaatn) s )b 5 glaty

. (General Market Risk) &bl 3 gud) Hlalisa -

(Bl il el Ul (e daalill Hhladl oo

"Saaiy) ALkt elg A e Dbl el GdE Gijladl e oy
G55 G Gajladl Wl @@gall " YT Jeaadl 8 Baaaa & LS (Maturity Method)
Aal A8 g0 Jo Jpmall Qlla 4 Leided (Duration Method) "saall 44l slaic)

issdl G ) e 4405 )

: (Maturity Method) @lainy) 45, ,h

A ualiall g pane Aaball 5l lalie Agal el &y sl Aalall J) el o
L.é (Short) :\.c\_pol\/};):\..aﬂ\ )'S\)A\_j (Long) E\M\/%#\ )S\)J @LA\ &M\ =)
_BJ_AUAS‘ idaa~a



(&5 ¥ ) Gale

ey WA K & (Matched Position) 4slkidl S pal e A -
Ukl (Mismatch Risk) sl sale) Hhlas 4udaxil (Vertical Disallowance)
.(Basis Risk) il )las

(Horizontal Disallowance) 4iisall 43l cUlall jie daaiall SI el e dpws =Y
.(Yield Curve Risk) 2l Jaie Jas jlalias dylasil

«hany o) «(Options) Jall Gsis e 381 se des dgal sl Aslhadll Aalall Jised) -
aeril) 13gn 3Bl T aB ) galal) B daaa oa Ll Ly Jiniia JS5 Lebuia) by il

dee JS0 Al (B oud) Hhalaa deal sl A sthadll Aalall J) sl lida) Gpaddl e caasiy
Adin s eSomal Y dpld 3o A Clead) bl S5 Jadi of Jle eaa Lo
Al 3 5l Lo 3aall (6 AV B leall Jsan 5 o AL O oAl i

5o Ll elgBlaning s )5 canan dgie 3l LAY e A0l ) all daiad) 3L <l g ¢ 55

Ali 2l s Bale) Fo)l caway Al bl e g s A el )@l sl Al
<l oY)

BAildl) el i jhlde ciladin A pigadl ;" 1" Jg2a -



ag) ol QBT jlaliia dgal gal 4 gllaal) dualdd) Jf ga¥) luial ;1 ¥ a8 ) 5ol

o 8 Al ylal) el ) o ZLY) G e dadll) jllaal agud) e s jllae Jid
oY) bl LI Aa i Coyeaall A3 Jae LA ol J302 A senall a1 e SI 5l gl

o Aealll jhlaall agnd) el Qi hlae dgalgal Lglhdl ALl s Jaxs
L) <l 591 5 agusl) e (Short) (Aeluall) 5 uaill s (Long) (5 sidall) 4Ly shall 381yl Jaa
ﬁw’mwmw‘ja&my‘u@mww@l\ﬂg
Josaill ALEN e Agluadll agud) oLl el a8 adinall el g
Dbl dga) sd Al J)saY) liia) lady 5 (Non-Convertible Preferred Shares)

asaxl) gy (38 yal) ¥ a8, galall 188 g sdll jlaud

d; C._m.a G‘S‘ S \.@.\5 Lm c( M}SJY\ <l M.\Luas.ﬂ\ 64_13\4&) 48< ?g_mﬁ“ &\y\ u_a\_gd\J\ St da.uu
(... A el glal) Claled) é‘ﬁ"”)d 4@_11...“3\ aull..d\ g_a\ja\J\ L_,J\ MLA\ A j\ &_1.1‘9.;4.\3‘

aed) Sl o daladl jhladly daldll hlad)

Dbl ddaail diacadall el agud) Hlaad (i jlalis dgal ol 4y gladll Lalall J) el Jads
Aladl Jhlaally copma a0 Sl Jesy dhasill (Specific Risk) dalall
Lo uon @l g cae§ JSG Gamdl B agud) o 581 5e Jasy Adasi 4l (General Market Risk)
Gl M e Jsaal) 2 Jade 82

Saa¥l g osenddl G0 %A A alall bl dgalsd dgdhadl dalall JiseY) Jia
Aalhal) dasll & gena () deluallfs jpadll S jall 5 31 _jidall/Aly shall SI el (Gross Position)
(Ao Laallfs ypadl 5 51 jiiall/Aly shall S) jall

Suall g osenall (0 %A Auwd Al hlad) dgalsd Ayglhd)l Aaldll sy Jia
S G () AeLudlfs jpaill SIalls 8 idall/Al skl S el (Net Position)
(e Mo (3 g 8 A Liallfs il 5 31 jidiall/Al, shall

s e (Aelidl) $nealy (31 55a0) Askll 31l G (Offsetting) Aslie el sl cSe
(glae) e 5l (5 ida) s canly cilia 3S je Jledal () o IS4 el

e Gsw S bl o (Relidl) B paill Sl (31 jidall) Alshll S pall dad Coiag
dalall Hhlaal dgal sal 4 sladl dalall JIge¥) Clutial o ja) &y Ml g as e (La ) 52)
J8 e Wsene Logad pumy o (3sm JSI Jine JSi Aalall hlaal) dgal gl 3y slladl) i

RE RV

) o] Gl jhliia Gludiay A pigadl " @ " Je -



il e i jlalie dgal gal 4 gllaal) Laldd) ) ga¥) ludia) 1 ¢ a8 3ale

Al Gleadh Sy dea e Al hlaal ahdll ledd i hlae Jid
Copadll daisa;  boalidl dhisa) digaall cllua Jaxa Bl Lad Ly
.(Trading and Banking Book

ekl S e (e OHA A padll lalie dgal gal Ay slhaall dalall J)seY) (e aY) )OS
bl S50 g gene ol Aipadl) dleall wdaill S) e g sene | <(Global Position) (s
dilhall dedly laale dlall adll S e 4] Ulcae ST lagl  dnlall 4yl
D)8 alSal ainon LSy ¢l ™ 7 ™ Jodad) B Juade o e s dldg ((Absolute Value)
Al s VY a8 o) apesill £ gumge YAAY/E/YE F )l TOTA G ) Ll (e

Aol il sall 5 Cajladll ol adaill Cillery (3laciall

el el QS jhlia Gladal b 73 gall ; "EMdsn -



10

) el QulES jhalia dgal gal 4 glhaall dualdd) ) sa¥) qiludia) ;0 a8 (3ol

gl Galaall L Lay abud) (e 3S) g0 dea e dadlil) jlalaall abud) jlead calis jlala Jia
a5 ol Jland 5 jhlie Cilutia) (e a5 Epia ) COLeallS Jalay (o3 ) el
kJ)..AAl\ 4.)::3;4_5 Eﬁu\ 4.1:3;4) G_i)«é.d‘ QQLUAA ‘SAM. gé

.(Trading and Banking Book

e Al andll ) Sl adudl jlead il dgal gal 4 gladll dalall JIseY) cauias
4 )lae A5y yla g L) e g o3 gl )LBAMJM\)S\MBSM@\ Jaaxty dalaiial) dJl_u\_ajmj
2l ame s W (a5 (Maturity Ladder Approach) ¢lisiuy) oL

(Aelall) & a5 (Long) (s)5a2all) A5kl 381 5all o (Offsetting) dslie ¢l a) oSay
dagiall  dglall Sl ekl N sam JSE dalldl el e (Short)
o e dalu JS e (Net Open Positions)

- (Maturity Ladder Approach) ¢sliaiuy) ol 4, Jlis 34 )b

GlE hlae dgal sl 4 slhall Lalall J)sadd oY) aall cluday 400l @l ghadll o L) cang
:clm]\ JL:.uai
ol Ban g ) Tobin ¢Alialll Alaally Lo gie calis JS (e Sy S0 Al Al llasiaf )
A=Ll (Spot Price) (Sl saadl s (LA LS (i ) Badizall
e Sl misis dull glsil e g 8 IO (Maturity Ladder) @laiv) al slaie) -Y
Ledliainy dadiall 3 5l Can duie 3l clblal) e duiaad) Zalll)
Lalgial Sl Al e %Y,0 Jold ALl Il e A ganadd Y
Gy dae) Aa K 3 (Reludl) spmadll i (31 2al)) L5kl (Matched Position)

;) Jaall
B A dia 3l A5
1.5% J‘@_A.:d\ 08
1.5% el Y —
1.5% el VY
1.5% Dl VY -1
1.5% e Y —
1.5% B Y - X
1.5% s ¥ e S

Al il e Aaidl I el dad e %+, T Jobd Aaldll J) el (e A Ganadd -f
die) WA K 4 (Aelull) 5 )msl\ sl (3 isall) 4kl (Unmatched Position)
iy Agane Al S e pant (Carried Forward) b dse ) ala ) A4

- 2ol Alaleall
Aad) Aasia) 81l L) a3 A 3l GAY 232 X 9p e, T X Agiall S el A



11
(&) ° ) Galo

Arie )y AlA JS 8 da 1l g B &l ladll ) S5 -0

AL olll Al S el duay e %00 Jold Aaldll JlseYl e duwi auadd -1
ey Ala Al L (Aeladl) 3 nadll i (31_sidall)

Al giall ye Al S)pall ((9%),0) Al siall 381 el dalall ) se¥) & gana coluia) Y
(%)) Aaiall K1 all aua 5 (%00, T) Als Dl



12

e S Jaa jhlia dgalgal dpthal) Aaldd) JigaY) Glda) 0 N aB) (el
(Options) JLad) (§g8a

& sase VAT TYA )i TYVY &85 ) Ll Gapeae )8 (e YE 30kl alSal sle ) e pe
Leobuead Gl Cojladl e coylaa 3l Adlal) ddabis ol Colsus sy (3laiadl YV By o1 apandll
Ayl Cijuad e ((Hedging) i L saill el V) ddiiall @ o1 e cilleny (alall
Gl Dhlae Jadil Jlend ) LU 488 Jawy Adlaiall JL Aial 485 G0 A5 aedl)
c b W LAl s o K1 e dea jlalaa deal sal 4 slhadl dcalall JI sl cldaY
i O LA Gsia e 3 sme o) pd e iy Ll a3 G jlaaall ¢Sy )
.(Simplified Approach) dawall 4, jladl 43 )k
) aii o JLal Gsis o an cllee 21 bl dedy Sl Gjladl e oY
.(Intermediate Approaches) 4uaw sl by jlaall



BN e s lalda cluda) ¢ § Jgan
(*) Aaldd) Jhldal) cibuda) ;1.

o 3 al) :
Sl Al e 3laaiuy) u.n).nl Sl AL i) aay

(Feitiallf o yulll <35 o ' (sialf i alll V)
dlall i) g Auliall) dpe gSal) cilatud)
AU 3 llly U Ui e 0
16312 0n )45

V//////////;

S el i

e 56 24 4lals el 6 (e S

W

o

w0700



(*) dalad) Jlhlaal) clada) ;2.

Horizontal Disallowances %) claaia) Ay sadl Claadall S eyl 35 SR
A3l Y G ta Al il ) raiza Vertical Disallowance o T Ll clnad)
(il o allf YD) (Rl Lyl YT (ailillf 5l VL) (Aslidlf L ullf YT S A (ailillf ol VL) a3 8
Tkl <1, ' : o J8 5200l dagd Lodi 30l) dagnd :
TTem 2 | s S |Gt S, | daad 59 [ S| (Shorg) st | (Long) disk (Shor) s | (Long) dus | &7 2 5T 4
35164 3,2 ( 63 = S|
3
0.00 0.00 0.00 0.00 0.00% eil=> sebil=>
0.00 0.00 0.00 0.00 0.20% xi3-1< xai3-1<
0.00 0.00 0.00 0.00 0.40% il 6-3< el 6-3<
0.00 0.00 1
0.00 0.00 0.00 0.00 0.70% ei12-6< Jei12-6<
0.00 0.00 dish 7 V 7 7 y
0.00 Jpad A A
0.00 0.00 0.00 0.00 1.25% B.19-1< Be2-1<
0.00 0.00 0.00 0.00 1.75% e28-19<|  lw3-2<
0.00 0.00 0.00 0.00 0.00 0.00 2.25% CI5e36-28<| Giied-3< 2
b r ’
000 | ik W // 7 IR
o | s WY Z Z iz
0.00 0.00 0.00 0.00 2.75% Ce43-36<| Clyub-4<
0.00 0.00 0.00 0.00 3.25% 6.7 -43< 57 5 <
0.00 0.00 0.00 0.00 3.75% e73-57<| @lse10-7<
0.00 0.00 0.00 0.00 0.00 4.50% ©5e03-73<| 4w15-10<
' 0.00 0.00 0.00 0.00 5.25% ©5e106-93<|  A.20-15<
0.00 0.00 : 3
0.00 0.00 0.00 0.00 6.00% 4 12-10.6 < 420 )AS\
0.00 0.00 0.00 0.00 8.00% 4.20-12< W
0.00 0.00 0.00 0.00 12.50% £ 20 e I ////Aﬂ
f ’ ! rr
000 | b _,///A’,/////A’////AV////A‘(//// A Z4
0.00 2 o A AL LIS AL SIS SLA SIS IS
07 LSS 0.00 0.00 0.00 0.00 0.00 £ saaal
0.00 | 0.00 0.00 0.00 0.00 (2) Aalad) B3 ol i jlalie dga gal daldl) () ga)
0.00 (2 + 1) 5858 jland i jhlia dga) gal Aaldd) J) sa¥) £ ez (I

oh‘_;cunsdgd@:udjl.adwc‘\?ﬁg(*)



(*) pe¥) i QIS Jhlde Giledia) ¢ @ 2

PRI % Sairall 38 yalf 380 5all £ gana
. Q) A ; Sl i :
(Auiliallt Sl ) CGYE) (Aliadlt Syl CGYE) (Al il SYE)
0.00 8.00% 0.00 Lalid) jhlaall (Long) J:sk
0.00 8.00% 0.00 Lalall bl (Short) suad
0.00 pead) el QIS Jhldia Aga) gal Aaldl) J) gaY) £ sana (2
el e it Jhlda Gluda) @z Jgta
sl udd 59 (Short) yuab (Long) Jish e LLaad
(esliallt oyl <3YT) (el )l <YE) (el )l <YE) (bl il ullf <3Y0)
LT, 000 000 o i
/// //// 0.00 0.00 s
|// 0.00 0.00 i 4
0.00 0.00 o
0.00 0.00 sl L
JII A —
0.00 £ sanall

0.00

0.00

0.00

0.00

!l e GBS jhlie dgal gad Laldl) J) Y1 £ a2 (7

) ol i jhlia dgal gal Laldll J) ga¥) £ gana (3

S (s hlia dga sal Aualdl) Jsad) £ sana (b

@raretror)  Gsmd) jhlia dgal sal daldl) J) sa¥) £ sara

oaa o e (3 g JSI Jiadia J gaa alaie] oy (%)




	Market Risk Capital Charge Cir. (Tables).pdf
	Sheet1

	Market Risk Capital Charge Cir. (Tables).pdf
	Sheet1




