


> CP3 CP2

>

2003/ 09/ 08



V YV V

»IRB

VYV VYV V

2003/ 09/ 08



> CP3

> Principles for Management
and Supervision of Interest Rate Risk
2001/1
(200bps)

> outlier banks

20%0

2003/ 09/ 08



> Gross
Income

> Sound Practices for the
Management and Supervision of
Operational risk,2003/2

2003/ 09/ 08



IRB

> IRB

2003/ 09/ 08



> PD LGD EAD
Basel the reference
definition of default

2003/ 09/ 08



2003/ 09/ 08



YV V VYV

YV VYV

Principles for Management of Credit Risk
2000/9

2003/ 09/ 08



transfer)

2003/ 09/ 08

(Significance of risk

Market innovations

Provision of implicit support
Residual risks

Call provisions

Early amortization



2003/ 09/ 08

10



2003/ 09/ 08

11



YV V VY

A\

2003/ 09/ 08

12



enhancement

2003/ 09/ 08

first loss credit

13



(Clean— up Calls)

follow-up

2003/ 09/ 08

14



2003/ 09/ 08

15



2003/ 09/ 08

16



YV V

YV VY

> Basel Committee

2003/ 09/ 08

17



>

>

>

, (IRB
>
>

2003/ 09/ 08



2003/ 09/ 08

19



> Basel

> Basel

2003/ 09/ 08

20



