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(EPE)

EAD =a x EPE

a 14 1.2
a
[ 115 117]
[ 92-101]
SFTs
SFTs OTC
(cross-product)

[ 103-107]

(EPE)



(EAD)

EAD = £ x max (CMV CMC; Zj}ZiRPTij 2 IRPCijj

x CCFj)
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RPTij
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CMC:
i
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PD

PD




(IRB) (ASRF)
(smpler formula) [ 235 284Db]
Kpp = Kox (0.15 + 160x PDg)
Kbb
Ko
PDg
ASRF FRB White Paper 41 P.49)
o LGD [ 235 284b]
LGD
PD

297 303 468 473
LGD
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321 323

[ 321]

[ 322]

(master netting agreement)
321 [ 323]



take-over bid
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policies and procedures [ 297]

»
»

»
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[ 271]
>
open equity stakes 271
>
[ 298]
. [ 307 MRA
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>
>
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YV VYV

YV VY
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Tier 1
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299
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AAA  A- 0

A+ BBB- |6 0.25

6 24 1.00

24 1.60

8.00

BB+  B-

-

8.00

BB+ BB- 8.00
gB- o> L5

L 8.00

IRB

301]
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VaR
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ness standard
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(i)
(i)

(iii)

i (i)

CDO

> independent bonafide

Y

concentrated default risk
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Y VYV

Y VY
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DVP

DVP PVP
4
5 15 8%x CE
16 30 50%x CE
31 45 75%x CE
46 100%x CE
125 CE
DVP PVP
4
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5 16 31 46
: 8% X : 50% X : 75% X
CE . CE . CE
DVP
5
! | |
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IRB
» PD
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(long settlement transactions)
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