











<1AIS (Draft 2006.10) Supporting Principle 2 (*1)

(*1) Supporting Principle 2:
“Risk sensitive regulatory financial requirements should, provide the basis and incentives for optimal
alignment of risk management by the insurer and requlation.”



99

-P.14

100

VaR

Tail-VaR



VaR






- E—

VaR Tail-VaR



IAIS



><10/1000

RBC

10



30

30

100

11



IAIS

12






14




VaR Tail—VaR

1
99 VaR

15




100

16



_____________________________________________________________________________

_____________________________________________________________________________

100

17




