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(= )#pr *2 =)= (maturity ladder approach)

BPARERE AR SR BT EEC (ol 2T B ) S M H R

H
‘Fﬁ&'
w

FER S R R AR

Bt A b ik A 112 4752 ] (PR ) AR R B R ¥ -
W

%112 PAERGRHZLFSE

PR %% (%)

0-1 i * (%) 1.5
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Tt i BRI R > REF Ao H AL pHTBEE g o K30
PRI AR F B S P Ao R P AR R e i RIT

QF &2ty — F 5 A FRE S A H L3 Ess -

(= )4 % ;% (simplified approach)
1~ AHESF B = AR S E R (net position) gk 2 15% % b '& 9% £%F ©
2T REALIR G - JFR R ED AL FRAFSREPTRLIL G

q¥ &3> %P L ¥viz(gross position » T E IRz 4r b @I )2 3% o

P RRERERAMALG Y -

49



(2 ) o1

1~ #praws

CLR R I W R e Hix: 2=
PR Wiz | ARG 'y £330 & 59F &%
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