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The Basic Indicator Approachs
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Credit Default Swap,
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Advanced Measurement Approaches.
TREEOAREECSVWTHLWLNE AL =23 F IV RTE
AFECEDE. FA99.9%DEEXET. HEZ1FBHELTE
BENBBRADARL—23F)L ) X TIBRDOEEICHET 288 7+
RL—=23F) - URAIIBEEE T 2F %

ERBESHEA
N=TIEHCBVWTHRBEAFADERAZFEL TVDI—IDT
I—TEUH, BEEN—RTOBEAFR &) ERICEZFENBIT
IOl &,

POUEERERET 7 AR —T v —

B THILLEREZEN U TEBSIRZ - Ry T o> 7 - REEN
76 &7 175 hIuE BRI (CCP:Central Counterparty)@(+ L7 X
A= —,

BEURILEY TR FT—LATIT AR— v —

A—RO=2. TJLIY M A—REFEOLDC. BEOESHEAD
ERDHMI TN LEDSNICE8EEZ LREL. ZEHLSBT IR
R—Tv—ThH>T. EBRTLRN—FHAUTOED,

EEREEE
ARLATEEWTHERESAMI S ERUVICRETESHEET
BT BBICRBEENGVEE,

HEETEE
TOPIIN-Tr7AF VA ATI2IN - T4+ 2R IF
FATA - T7AF U ABLOBERRHEG(TEM(FTZHEFL T
WDo

PIBBEIFE(IRB)

The Internal Ratings-Based Approach.
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The Standardised Approach.
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