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Basic Indicator Approach (BIA)
MRC,,, : Minimum Re quiredCapitalforBIA

Gl, : Grosslncome

The Standardized Approach MRC,,, = {23: Max{zg“(ﬂi x Gl )O}} /3
=1 1

(TSA) " =
MRC,, : MinimumRe quiredCapitalforTSA
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Advanced Measurement
Approaches (AMA)
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Z1 z2 - 0.38 0.27 0.96
D - - 0.42 0.40
1 2 0 1 2 080 086 - - - - 0.48
5 1 1 5 0 1.03 | -0.35 - - - - -
3 5 5 0 0 -2.49 | 0.32
4 5 0 1 5 1.28 ([ -1.76
5 0 1 5 1 1.17 1.80

n 722
y * 5
1
- ¢ 1 71 0.804 | 0.842 0.838 | 0.814
¢3 a1 22 0583 | 0524 -0.131 | -0.570
15 2 05 ) 05 1 15 z3 -0.114 | 0.123 -0.115 | 0.104
' ' , ' ' 74 0.035 | -0.034 -0.036 | 0.038
* 4
2 1 2 [1] 7
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® Observed range of practice in key elements of AMA
® Results form the 2008 Loss Data Collection Exercise for Operational Risk
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