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FíFþ�ÚFû�QFÖFþFÛ1Ÿ1=F÷FÝG�Fø*ƒFØFöFÔG�F¹ 
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A. CVA H�Credit valuation adjustment H�FûFôFÔFöFÿFÇVA GUGGG=G"0¿*(FéG�FúFùF¸�]F»Fú
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FÜF÷FÝFïF¹�,FÝ)FFÝFĢxGGG='ö#.Fþ9×�Ø�ìFû�vG�)�G#F÷FÔFßF¹ 

RWA GAG•GVG{GŠGyFþ�vG�)�G�FûFÿFĢxGGG='ö#.Fþ9×�Ø�ì�è�¥FûG�F¸GAGŠGkGzGŠGVGIG•GMGŠ

F÷Fþ�vG�)�G�G��µG�G�G�FÜF¸�› �¦���•4Š F÷Fþ�p6×�‡$×Fú�vG�)�G� FÜ�qG�5�0[F÷FÒG�F¸ 

GxGGG=GxGMGŠG•�5�• Fû�¥FáF¸�v�,�–FûGxGGG=G0GIGQGVG"GAG•GVG{GŠGyFçF¸FíFþGyGŠGyG"�Â&�
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