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Where: the capital change under the Basic indicator Approach.
GIl: annual gross income, where positive, over the previous three years.
N: number of the previous three years for which gross income is positive.

o : 15%, which is set by the Committee.
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Where :
K 1sa: the capital charge under the standardized Approach.
Gl 1. annual gross income in a given year, as defined above in the Basic indicator
Approach, for each of the eight business lines.
B1g: a fixed percentage. Set by the Committee, relating the level of required capital to the
level of the gross income for each of the eight business lines.
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Source : Basel 2, Revised framework, June 2004,P 144.
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! Basel Committee, Revised framework, June 2006, P 147.
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% Marjorie Démazy, « value-atRisk » et contrdle prudentiel désbanques ,Ed Académie a Bruylant,
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! Basel Committee, Revised framework, June 2006, Op.cit, pp 208, 209.
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Source : Guide des banques et des Etablissements financiers en Algérie, Op.cit, p 31.
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