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[EHH O]

AT B L& AR (K) = 2. 33XA""X((Z 0. 5 Xw, X(M, XEAD""'=M{“*}XB) = 2 Wi,y XM,s XB,,s) + Z 0. 75 Xwi X(M, X

ind i

EAD;otal _ Medge ><Bz) 2) 0.5

CUSAS)
r Sic1 X tii si Xt EE:.  XDi.+ EE; XD,
CVA = (LGDMKT)XE Max (0, EXP (- W> - EXP (- W)) X ( 5
[{EH @]
si Xt EE.XD... = EE«. XD,

Regulatory CS01;=0. 0001Xt; X EXP (- 1<T)

X(
LGDuxr 2
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st Xtr EEr. XDr., + EEr XDr

=0U. Xitr X - X 1 =
Regulatory CS01r=0. 0001X¢r X EXP ( LGDMKT> ( 5 ) (GA=T)
[ D]
si Xti Sios X tir EE.. XD +EE: XD;

T
= . >< 1'>< - - i-1>< - ><
Regulatory CS01 = 0. 0001 §<t EXP( LCDwr )=t XEXP ( TCD ) X( 5
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