~
—

TN B EE R —

FAEEEHEA

CCF

Credit Conversion Factor®ig,

BRI T UNT 1 THBIEDF 7NZ > ZBEIICDWT. # >
INT U RITHBHET DEICIRET DIoDICHBRLEER,

CVA) R 718488
TUNT 1 TEBICH T 5. BFADERANOELICHDITI IR
— v —OEHZEE) X7 ICNT SAMERCEAREE,

EL
Expected LossDES.
SEIFRBICEONICREN RBAENDHIFER.

LGD

Loss Given Default®ig.

BHEENT 74 NUEBSICEESNDIERE, T 74 NED
BIERRIC X I 2 O BERR DS S

PD
Probability of Default®g.
1FEDEITEBENT 7 4L N T BHEE,

VaR

Value at Risk®Di&.

EREER— N7+ VA Z—TEHBRE U2, H2—TFEDHERT
HET B FERRAERE,

AEVE
FH a3y 7IICR T B IR ME (EVE. Economic Value of
Equity) DiRIAMEE,

ANII
BEHEEHHN S5 12,5872 RBT D F O UG NIL Net
Interest Income) MiEANEE,

HNEE
SEFME IO AR—V v —F(CHHDTHEDOZILDRREB DEE

ATITTN - T7A4FVR

fiofll. MERZFORSDEZHODERHESND S5, SFELEENS
DINBEDAEIREREE U, SHEFREECZERETEHIEDTHD
T. DD, UHBEREESLUSZELEED SDOINEIC DV THE
HEEDOXEEZBELTLSEN,

ARL—23F) - URTHEZEE
N=CIRFH L. ARL—23F )R (CHBESNEEAE,

FUSH—5—

LT IR E—Y v —ERETBHIC. BES50 EEECTE
(LRG| D REEDMER I > TV 285, XEB=EN5I 72
K= v — & ST HIEHLEBNEBHENITT BABCPAD/ VY
079 F 5126 U< BB EEEADABLE 5T 3158
RAEH—E WD) DHET B,

ALK s TTRAR=T v =R

IREB RIS HFEDSEEZRZEL T 575ED 1 2. 8512 8T
T3 EICRVERUEBBEIR NI BETARIC—EDH T
BERUTHLBITGROII ZR—2 v —EEIHXLE) 2 I&E L T,
SERAgREELT 2F %

232 |EHERT«F VY FILIIN—T

ESFE

I=47Y b R=IFRDDE. RAEITAR—I v —DEIC.
FEHEHKXICDNTIEF300%. FELBHIICDONTIF400% D) X
T 14 MNeRUEEED D THREZELI I AR—Iv—NDERY
27 -7y NDEET BFE.

EifHFEBIA)

The Basic Indicator Approachs
TREESEOEANBIC—EDHTE(15%)ZH L THEIZEDBER
SFBOFEEEANRL—3F ) - URTHEIEERET BFE.

TLZY N - FTHIE - 27 F(CDS)
Credit Default Swaps
BRUVRTZBERT BT )/NT 1 TEEL

BeEARERER
N—CILGBICEDE. ERTMRE LEAHOEREBPOECE
ALLE(ICEET 2 MHIBEEZ —RICRRICHSEDTRITAES LOE

BYE.

MERLHER
ANLRARESTHERRLED SERRAGR R L TR,

NRIRESFEAN
EAERENE /N L DHEROKEANDFENRD TINE WIRIEDE
T AN

S EENS|

[REECHDBER ATV ZBESEIBEDBERICH S 2D ENDT
TAR—=T v —(CHEBIEL. ZDO—BREEEEHE=ZHHRIT D
MEZEIHEIFEZ VD,

ERVRT -7ty
BERBHEERS, SO A 7N\ RBEI0O5E8358) =58
2T DESGWIG L TBEHE L /=8,

BRVRT - 7ty NOAKBUSTE

77 REOIREFDERIRY - 7y NEBICAWSFE, 7
7V REQEMITEBZBECOEEDERYRY - 7y NOFER
ERRITAR—IVv—DIEAJVRT - 7ty NETRHER. B
NEEDERZHEICEEFDURT - DA NeWRI T AR—
v —I(TBAY 3HEREDN DB,

R R VHIRFE
REE. BR. JLPY NFTUNT TOBAZICKY . BRURY
ZHIEY 5F 5.

207427 - T3A4TIU7

REBEAFEDIRY - 7y MEHRICHEWT. BEEMEEICH
L. EBTDERET D5BBOIIRT - DA NI vE>T
EREYapr

FOERETRAIFA(AMA)

Advanced Measurement Approaches.
TRMEEOAMEERICHVWTHLLONE AL - 3F )L XTE
AFEICEDE. FRI9.9%DIEEXK T, MEZ1FHELTF
BENDERROFNRL—2 3 F I ATEKROERICHEHT 8% 7
NL—=23F) - VRIBHEEET B5F 5.

PREEHBERET 7 AR— v —

MHBETHILLIEREEEN L TERSIZ - 2y T >7 - REER
76 £z TS PIGESEHES(CCP : Central Counterparty)@(F L7 R
=T v—,



BEURILEY TR F— AT I AR— v —

A—RO—>. TL2Y M A—REQOLDIC. BBEOESHMMEAD
TEOHR TR LED SNIZEEE FREL. RHLSHT IR
R—=Tv—TH>T. |ERTLRA—FHALUTOED,

EIERENERE
ANLAPESVWTHREAMI 5B UICHRETEIEET
Ho T WEBICRIEEN L VEE,

EETEE

OV IN - Tr7AF YR ATV TN Ty >R IE
TATA - T7MF 2 ABLOBERATHEDTEM T ERIFLT
At

PIEBHSIFZ(IRB)

The Internal Ratings-Based Approach,
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The Standardised Approachs

SEESEIC. BHEORXRD (EFREA. EREHE. B. V7L
H)BICEBBEDIRY - DA NERRLT, URY - 7Y hZE
BT SF &,

RENS
ERTHED DS ERICH>TY—T v b - URTHEHUZEEETAT
37370

TILN)1T—-3vik
Bm> a1 L—2 3 T O2BROMmEBEIHETED—D. ¥ FUF
BICET I ZFEAL CHzEH L TRHZREEz RiE 27545,

7OV I Tr7AFUR

HEST N BT V7 I7FEOREDBEICHT HERESDD
5. BEZBEHNSONRDATRERES U, BREXOEREE
HIRETDEDTH DT KD BABEREELLUOYZERE
ENSDOINERIC DOV THESIEENDZEIEZGLTWVDHED,

I—=7v k- R=ZAR
BRFE WBETILFEOVWITNADOFAICIHLFL T R
—Jv—DURT - 7y NEEHT B AR

Y=y bk URTIEHEE

N—=TILEH L. TEEEE ) XU ICMBSNSMEEAZET. E(C
Mo —T v > THEENRICEF. %KX NERBHIOIET ¢
TADADD) AT AT T —(CDWTEH.

VA7 -7zx4hk
BRAVRTDRESERTIER. EHVITORSVEERFETL
VAT - x4 MNEBD,

mENEHNL Y PHERER

N—ELEBICEDE. SRFHRE UeARBOSRIER DRENE
ANL Y PHEICET BREIEEE —RICARICHSERTHITA
ROERXNE.

— NTIEE
VaRTHET 2RABHOBHBEZ. MEIHNBRREZEV T, EHH
FEBRABORXISRICEIRT 5757END—,

2018 RIS « R O0—Yv—58| 233

~
—

mNAFEIIEEE—





