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! Operational Risk
*Basic Indicator Approach (BIA)
*The Standardized Approach (TSA)
*Advanced Measurement Approach (AMA)
3Score Card Approach (SCA)
¢ Internal Measurement Approach (IMA)
7 Loss Distribution Approach (LDA)
8 Aggregate Loss Distribution
? Tail
1 Extreme Value Theory (EVT)
" Threshold
12 Generalized Pareto Distribution (GPD)
1% Two-Pattern Model
4 Mean Squared Error (MSE)
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17 Copula Function
'8 Burr Distribution
1 Soprano
20 Algorithmic Operational Risk Data (ALGO OpData)
2! Gurier
22 Chernobai
3 Kolmogorov-Smirnov (K-S)
# Anderson-Darling (A-D)
2 Upper Tail
26 Crama
7 Minimum Cut-off Level
% Mignola
% Fast-Fourier Transform
3% peaks Over Threshold (POT)
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3% Convolution
3* Dutta and Perry
> Moscadelli
36 panjer
37 Shevchenco
38 Cruz
% Conditional excess distribution function
40 Hill plot
#1 Mean excess plot
2 Composite Goodness of fit test
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* Supermom Test
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