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The New Basel Accord 11 as an International Regulation for Banking Industry will be effective at year-end
2006 by Basel Committee on Banking Supervision. This New Basel will straighten up the Capital Charge
for few significance risks In banking industry such as credit risk, liquidity risk, and the new introduced risk,
the operational risk. Since this new regulation will be effective soon and banking industry in Indonesials
not familiar yet, the writer try to help them by designing the matrix and operational |oss data processing
procedure for capital charge calculation and causal modeling to deal with the regulation and to detect the
factors which led to operational loss. The matrix Is arranged from hourly to monthly event according to
business lines and event types asin Basel Accord I1. To handle the small amount of operational loss data,
the writer has used bootstrap method. Bottom-Up Approach is selected to modeling the operational risk.
This approach using Peaks Over Threshold-Generalized Pareto Distribution (POT-GPD) plus Peaks Over
Threshold-Point Process (POT-PP)from Extreme Value Theory to calculate the capital charge and also using
the linear regression for Causal Modeling. The writer found that the larger the sample sizeis, the harder
these distributions to fit with Generalized Pareto Distribution in particular treshold especially for sample
size which nearly 50 "it can be assumed Normal distribution so Vaue at Risk can be used to calculate the
capital charge",even though the writer has tried to remove the threshold to the higher percentile. So, it was
suggested to the user of Generalized Pareto Distribution always to fact their data or distributions using the
Kolmogrov-Smimov statistics
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