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1. Bank for International Settlements
2. Basel Committee



WLt 58 Jllos (SleSer
s 3k b s 5l e Sl Jol sl @ by e S ! sl 6Ky
(S s S pls g AL Jol bl
I3 Jelse Sl si 5 Sl bl 1 4 M5 4 Lo e S 5l S
35 Jo S sl 1 (O 2l 5 plamn o o 5 5 5 500)
T Lo & itn b b it leils & bppe Sy T sllee oSy,
3l Slejl 31 sl s b plls sl el JoHs sl b ST slasy T 5
S0, 535l 5m 4 Ol 5 o Sy 2l SeS 32
(o dm o o sl S WSS 5o S & Slles Gl 6l m ) @
ol o 1,
O ol Al 51Tl lles oSy Mo 65 ASTT okt Ly i 55 @
55 e U Sy o e
s dmaUsb sl Olas Sl (LSKss s ol el @
TR AT UG B NP K GNP N U PRS- S TN PP S
el Sy e (s 68 o Jllae oK) 4 Ao ol 0 41,1 iy 15
e e "3, 8 e 03k
Sy b g 6y @ ha Slles oSy odislh S 4 A L @

Jr&w)ju\mqu:)bw‘é))]‘jbhﬁf

& kos Slekuw 5 f-)
2 obai p Wt Gy SVl Sl s 0 28 S U iy (Slles 1Sy,
5 Jb st 53 1 S ol el s Jb b )b oK ol Slles
onl 3 sbien by e S5k 5 solel SleKa) 4 s ) sbas 87 Al o8 (S (S
Sl > 3 S s 3 s 0T (slaaalir 5 L1 ¢ Ll sl Jool (S

1. Credit Risk 2. Market Risk
3. Operational Risk 4. Cause-Based
5. Legal Risk 6. Strategic Risk
7. Reputation Risk 8. Systemic Risk

9. Information Technology (IT)
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1. Strategic Risk
2. Reputation Risk
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1. Operational Loss 2. Internal Fraud

3. External Fraud 4. Basic Indicator Approach (BIA)
5. Standard Approach (STA)

6. Advanced Measurement Approaches (AMA)
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1. Gross Income
2. Least Worst Option
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1. Advanced Measurement Approach
2. Internal Measurement Approach (IMA)
3. Loss Distribution Approach (LDA)
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1. Exposure Indicator

2. Probability of Loss Event
3. Loss Given Event

4. Expected Loss
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