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RS s A LB
FiTHIN L

RGBT RTAVE

++ % kb *% (Counterparty Credit Risk » CCR ) » R * {£ # 2
( Standardised Approach » SA-CCR )

P ERHA) 2 5 2 (Internal Model Method » IMM )
PRASFEA RPN EZF A A Y R
Vi EY %85 2%+ (Central Counterparty » CCP > R % #7) 2_ %' > ¥ R 1%
Pt MR GERIIHIC T RGTFT A

(=) #3#7EA
1. S+ % ks (Counterparty Credit Risk; CCR)

f,",ﬁ;}%i%*ﬁi é_i%%s\?’—

jw
fml

G2 b ' BRI E G BT
TEEE AT L E 2 5 & (economic value) F i E 0 BIF Al R GAEA o
SR> E v (unilateral ) % b % > WREALTE TR QLR 'G m 2 h L
Z* k% (CCR) Vit 24w (bilateral) & * h*% > F]12 % 2

THREE TS
s B FF R m AL AE > B ERPERIIF I T2 BN [ B T
A2 e LR -
2. 2% 3% (Transaction types)
(1) 7 $# % F 2 % (Securities Financing Transactions )
FRMEFTE HEER

~
A5

,%—;:uk,ﬂ %}AEKIT\"P’ wAlR E 3?%.’5%3* % %
FoE L AT AR R P L REE G R
(2) % 5 * 2 % (Margin Lending Transactions )

PEREHTF REET ] F

R L% I

, 5oar o
S o d @ FEH B
v R R AP NS C AR
m%‘%r‘f”\;}x'bi

FHE NG BES
o F AR R R Bl BR N RT AL HES TR
-
EHLL L2 g R4pM £  (Netting sets, Hedging sets, and related
terms )

(1) #3E2 % 2 & (Netting Set)
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Al (Cross-Product Netting )~ B8 /2 fp 28 £ 9~ A 5% b "G iEE 2 b G i%
FLEZEZFSERT - INARY PEEREFRI N2 EZRBYE -5
il e RS EFRM 2L > RRIFEIIHIET RGTFTT A o

(2)i#*% . & (Hedging Set)

ThipH - ZIp s g (nettingset) ¥ 22 % F & » i * L8 2 (SA-CCR)
PEARELE G 4% (PFEadd-on) P> 320 p 2.2 5 7 = 2AMA
R o

3)%# £ ¥ =_ (Margin Agreement )
G- TR ENAEYY EE P T E R HEHNT - LA H L pg
MEIFAF B AHBREFSET - S HL o

(4) %3 £ % *& ™ ¥ (Margin Threshold )
ip R FEENT TR RAHEFEEL &S EGH -

B)*#E &£ 2 A% ¥ F (Margin Period of Risk)
GBI A EOUEHIAL - AREFUPFFEELFRACY T RFHEZLSHS
22 b2

“3\\-

RO IFIREIFIEND AL 2D HFRGIICWERRLLI 2P o
(G)P FRH-R - B 2 2§ 3| ¥ F (Effective Maturity under the Internal Model
Method )

WP Y FARE- EEER b et a s > B PP F 2352247 8
Al F EGEERFEE AR RGEHF E AL RJIFITRES S S bA
FREERR I EE AR EPNZ R H T E L ER G IFATIRS A B o T
B EFRTIWY IR @R (- BN RGN E KA TR
HE o nFpEY R & (rolloverrisk ) o 354e & 'dsrph IRHCAI3 5 02§ s 3l

HRE2E .

NEwE &2 5 EFERLE (Cross-Product Netting )
Gdp - EEIFEEY C FRIRPFEFULIE 0 I EEL B E A
B s b iR 8 AP (Cross-Product Netting Rules ) °

(8)% ## ¥ & (Current Market Value » CMV )
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4, % A 1% (Distributions)

(1) » 3§ B2 48

$ot - g

oA RIE

(2) R'&3F 2 B3

% HRAR
A o

@) h'&® =148

[P ;% A g
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() 7R3 A

TS

AR K E -

S. k'R

(1) ¥ k"6

AHAEEEE

(2 £ =% (

=V
(3) % Kbk

vl on o o
3| RE

£l ERAALFRIIHEN

AT EE A2 BT ATAL 2

& & % (Distribution of Market Values )

L E PN s Rz S e FRZFPHEHE IR LR
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