2013 /13 2 - dalll dlas

rba) AR Cituail) grgial dgdada A
(2008 — 2004 55 JA 5 Al5adl A Al i) Alla)
An Applied Study of the Foundation Internal Rating Approach
(Case Bank Extérieur Algérien during the period 2004 - 2008)
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Abstract : The main objective of this article is to identify the extent of the possibility of applying
the Foundation Internal Rating Approach in an Algerian bank, and its contribution to the credit risk
assessment. This is using the method of case study, by applying " Foundation Internal Rating
Approach " as a new criteria of Basel II in Bank Extérieur Algérien — Ouargla Agency-; during
the period of 2004-2008, using the discriminatory analysis tool in estimating function scoring.
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3] R10 | 0473 3] 1]28.000] 9.643 | 3] 26.000 | 0.000

A chaqgue pas, la variable qui minimise le lambda de Wilks global est introduite

a. Le nombre maximum de pas est 52.

b. La signification maximum du F pour introduire est .05.

c. La signification minimum du F pour éliminer est .10.

d. Seuil du F, tolérance ou VIN insuffisant pour la poursuite du calcul.
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d. Seuil du F, tolérance ou VIN insuffisant pour la poursuite du calcul.
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