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» An ERM view of financial supervision
(July,2007) — Stephen W. Hiemstra
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EC(, j): l, J

DB(k):k , o - EC(1, ])

EC(7) = Y, EC(i, )~ DB() = Y. p,EC(i. ])
EC(j)= Y EC(i, J)-DB(j)= Y. p,EC(i. ])

EC(total) = X o, EC(i, J)
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