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Expertise Professionnelle

Gestion Ac-Pas Bancaire

Risk Management et

Microstructures des March

(Coefl/Cr2) réassrance (Coefl/Cr2) Fin (Coefl/Cr2)
Moy UT | Tot des
cc | B |y fec | Bl L fee By OPT | Credits
30% | 70% 30% | 70% 30% | 70%
9.00( 9.00 9.00]12.00]12.00 12.00|10.00{ 10.00 10.00| 12.00| 6.00f 17.00 9.25|Contréle
12.00|12.00 12.00| 7.00| 7.00 7.00{11.00]11.00 11.00| 12.00f 6.00f 17.00 9.69|Contréle
9.00( 9.00 9.00| 7.50| 7.50 7.50(10.00]10.00 10.00| 10.00| 6.00f 17.00 9.64|Contréle
11.00|11.00 11.00| 9.00| 9.00 9.00| 8.50| 8.50 8.50] 11.00| 6.00f 23.00 11.58|Admissible
10.50|10.50 10.50| 14.00{ 14.00 14.00| 8.00| 8.00 8.00| 14.00| 6.00f 17.00 10.62|Admissible
7.00{ 7.00 7.00{11.00]11.00 11.00| 8.00| 8.00 8.00] 11.00| 6.00f 17.00 9.99|Contréle
10.00|10.00 10.00|12.50{12.50 12.50|11.00{11.00 11.00| 12.50| 6.00f 20.00 9.87|Contréle
9.50( 9.50 9.50|12.00]12.00 12.00|11.00{11.00 11.00| 12.00f 6.00f 27.00 12.98|Admissible
13.00{13.00 13.00|11.00{11.00 11.00| 8.00| 8.00 8.00] 13.00| 6.00f 23.00 11.75|Admissible
11.00]11.00 11.00| 7.00| 7.00 7.00{ 7.00| 7.00 7.00{ 11.00f 6.00f 24.00 10.90(Admissible
8.50( 8.50 8.50| 5.50| 5.50 5.50(10.00] 10.00 10.00| 10.00f 6.00f 21.00 9.99|Contréle
11.00]11.00 11.00| 6.50| 6.50 6.50( 8.00| 8.00 8.00] 11.00| 6.00f 21.00 9.52|Contréle
12.00{12.00 12.00( 9.00{ 9.00 9.00|11.00]11.00 11.00| 12.00|f 6.00{ 20.00 9.80|Contréle
9.00{ 9.00 9.00]10.00] 10.00 10.00|12.50{12.50 12.50| 12.50| 6.00f 24.00 10.15|Admissible
10.50]10.50 10.50|13.00{ 13.00 13.00| 13.00{ 13.00 13.00| 13.00f 6.00{ 20.00 10.34|Admissible
10.50]10.50 10.50|12.00{12.00 12.00|18.00( 18.00 18.00| 18.00| 6.00f 27.00 13.92|Admissible
8.00( 8.00 8.00]11.00]11.00 11.00|10.00{ 10.00 10.00| 11.00f 6.00f 20.00 9.68|Controle
11.50|11.50 11.50|12.00{12.00 12.00| 6.50| 6.50 6.50( 12.00f 6.00f 21.00 9.89|Contréle
12.00{12.00 12.00(11.50{11.50 11.50(11.50{11.50 11.50| 12.00|f 6.00f 20.00 10.56(Admissible
12.00]12.00 12.00|10.50{10.50 10.50| 8.50| 8.50 8.50] 12.00| 6.00( 20.00 10.28|Admissible
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Expertise Professionnelle

Gestion Ac-Pas Bancaire Risk Management et Microstructures des March
(Coefl/Cr2) réassrance (Coefl/Cr2) Fin (Coefl/Cr2)
Moy UT | Tot des
OPT | Crédits
cC Ex Moy cC Ex Moy cC Ex Moy

30% | 70% 30% | 70% 30% | 70%

7.50( 7.50 7.50(10.00] 10.00 10.00| 8.00| 8.00 8.00] 10.00| 6.00f 17.00 9.38|Contréle

10.00{ 10.00 10.00( 14.50{ 14.50 14.50(12.50{12.50 12.50( 14.50f 6.00] 18.00 10.20|Admissible

11.00]11.00 11.00| 14.50{ 14.50 14.50| 8.00| 8.00 8.00] 14.50| 6.00f 27.00 13.15|Admissible

11.50{11.50 11.50(10.50{10.50 10.50(11.50{11.50 11.50( 11.50f 6.00] 27.00 11.34|Admissible

14.50]14.50 14.50| 16.00{ 16.00 16.00|12.00{12.00 12.00| 16.00f 6.00f 30.00 14.60|Admissible

10.50{10.50 10.50( 14.50{ 14.50 14.50(13.00{ 13.00 13.00|] 14.50] 6.00f 24.00 12.55|Admissible

10.50]10.50 10.50|11.00{11.00 11.00|11.00{11.00 11.00| 11.00f 6.00f 15.00 7.59|Contréle

11.00]11.00 11.00|13.00] 13.00 13.00| 14.50] 14.50 14.50| 14.50] 6.00f 27.00 12.11|Admissible

13.00{13.00 13.00| 13.00{ 13.00 13.00|11.50{11.50 11.50| 13.00f 6.00f 20.00 11.22|Admissible

10.00]10.00 10.00| 8.00| 8.00 8.00]10.00]10.00 10.00|] 10.00f 6.00f 15.00 9.14|Contréle

13.00]13.00 13.00| 15.00{ 15.00 15.00|12.00{12.00 12.00| 15.00f 6.00f 27.00 12.71|Admissible

16.00] 16.00 16.00|17.50]17.50 17.50|12.50]12.50 12.50| 17.50] 6.00f 27.00 13.07|Admissible

8.50( 8.50 8.50]10.50]10.50 10.50| 7.50| 7.50 7.50( 10.50( 6.00f 24.00 10.39|Admissible
14.00| 14.00 14.00|13.50{13.50 13.50|11.00{11.00 11.00| 14.00| 6.00f 21.00 10.97|Admissible
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