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       6.1  derivatives   15 

   

 

6.2  derivatives  

 derivatives   

       6.3  derivatives  

 

              7.   credit  derivatives 

                    

       7.1   credit derivatives  

       7.2   credit derivatives 
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 obligation  obligation  

 credit event 

 (  credit event )   obligation 

 (Single Name Credit Default Swap)  obligation 
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2.1   credit rating  2  
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4.1   credit rating  investment grade   
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 20% (  10% 
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scale) 
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                 5.2.3.3    
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 (Internet)  (ATM) 

 (Telephone Banking)  
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