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1 The document on the legal regulation of the CCyB is available at
 

https://www.cba.am/AM/laregulations/Capital%20buffers.pdf


․
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https://www.ecb.europa.eu/pub/pdf/scpops/ecb.op227~971b0a4996.en.pdf
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3 See  

http://www.bis.org/publ/bcbs187.pdf




        



5 The magnitude of the losses is calculated as a difference of the total losses arising in case of a stress scenario 
and the expected losses  

https://www.cba.am/am/SitePages/fsmacropolicy_int_report_2021.aspx
https://www.cba.am/am/SitePages/fsreport.aspx

