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! Basel Committee on Banking Supervision
2 BIS: Bank for International Settlement

? Credit Risk

* Market Risk

5 Operational Risk

¢ Societe Generale

7 Allfirst Bank of Baltimore

® Barings Bank

? Long-Term Capital Management

!9 BIA: Basic Indicator Approach

' SA: Standardised Approach

'2 AMA: Advanced Measurement Approaches
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' LDA: Loss Distribution Approach
? Frequency Distribution

? Severity Distribution

* n-convolution
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' Score Based Methods

? Kolmogorov-Smirnov

2 Anderson-Darling

* Chi-square goodness of fit
* P-value

® Likelihood function
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