V. IREZIEADM G &

izl RV EE

HKE

Bt 52—




O a & W N

R

. MEEEDIR -V R DIRIK
. BffEmERICES TG

MR IT7 I Z—DEEE

R DEHA

. ARLATARD R

YR -AZa =" H—S 3>




1. TiEZEEDOIE ) RV DIFIK
DUREEIK

¢ 2007.2008FEnFHMiIELEERT. KAERER %A MHEiaE
DELZFEFRHIC, KF1T. BIRTED . 2FEHTIEE, MIBIRIT T,
EFEHER GEFLEA. (B, tHEZED) 25 EHRTIERE,
& 2009FEEIL, BHBICEELI-ED D, 2010FE (X, %KL MEERDELIC
KU, KFT. g RITELIC2FIRYICIEHE,

V BfFEFEESEROHER

g JF (KF17) Sk (Mg ER1T)
8 —
6 6 L
4 r 4t
2t 9 |
0 L 0 — = EQ == ﬂ B
_2 - _2 5
-4 -4 r
-6 F -6 I
_8 —8 ||||||||||
01 02 03 04 05 06 07 08 09 10&m 01 02 03 04 05 06 07 08 09 104

CO #AXRRRS e A EREORE A E45RR[E TT1 BFHEREOEE —o— FififIFKaRE




| — A

)R

A\
V4

S
w

¢ HRAVRZIOVTIE, Z<OERITHIHRAIVRAVEIBZRZE LOEER
RBELTHEMITI=SA T, BEARMGRYEAZED TS,

o to&FH AL RHT—X Tl BEBEAREZHRIETH)RIIEEFELTL
o V X RERSDHH®

150 %
RFT

\ """ Hhish $R 1T
100 |

50 | \

--------------
.........

O T T T T T T T 1
02 03 04 05 06 07 08 09 10&FEE
GE) ¥ Tier 1LER(RFMEESN—R), Ovb—[310-90% 7., BEIF10FE,




¢ HIRIBITTIX.SEFEBDY —UADEFEEXEINSE TS,
o OHL=CEh, £FIYRSZ(100bpy) FTier IXEETHTE, —&REL
FLTULS,

V BEFEHABEHAROIATYF V £FJXIE(100bpv) GEER1T
2.0 (KFEM o ChE®RT F, g P % 0

6 1 30
1.5 f 1 t < NIK 3.5
_\,\y 4} 1 20

o\ AT ]
: =alTMN
[| 0 10
s | R minininininininininin
I -2 F o (m— 3 1 -10
0.0 IRIRTNIE IR IS 20 e P ——iTier I tLEE
- T T T . -4 T T T ET#—ZO
00 03 06 09 00 03 06 09 &g 00 03 06 09 E3
e Bifi s = e S 7
E)E M100bpv, 2 AIEABI BLTULVELY,
— e GE) SRITRIE PVe A 7NSURERFERBLTLVE

5



IR EmEmics 526

o EREREHKEICHBEANKSGS-ERZHEGJAVEED RZHL
HBHEUTDEIGERAMNERHTES,

D BEZEOLEEEL-0FTURY-TD7o3—E@mlIZiItz YInigh 1=
&

@ WMENZEFHLIBOH=ICEMIHLT URIIEE (VaRE) K EDZEL
FIERZENGMSEY, BRHIZITOTOWERMN AT R EHEE R E
LPIniah-ot=-Cé&

@ WmEBREEETICEELTLV G -2Y BN T RVEHRE R
B-HEETHOICHBZEL YRY-aba— )LD H|FHNEFIC
B> TLE-=CE




-
&

1 Innmul-ql_erI:
eIV ) AV B 1=

L L

= o - I N
HBXRcHMIU/IZHE

30|
IIUIJ
Jhnl
]
FANEE. ¥
\&

SENIOR SUPERVISORS GROUP

“Observations on Risk Management Practices during the Recent
Market Turbulence

(March 2008)”

- Effective firm-wide risk identification and analysis
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-Consistent application of independent and rigorous valuation
practices across the firm
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-Informative and responsive risk measurement and
management reporting and practices
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