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EHRTET S E4eT (LA T p)
a ~ Kolmogorov-Smirnov test (K-S test)
b ~ Receiver Operating Characteristic Curve (ROC # 4#)/ Area Under Curve (AUC
)
¢ ~ Cumulative Accuracy Profile Curve (CAP # 1)
d ~ Gini coefficient / Accuracy ratio
e ~ Power test
f ~ Mann-Whitney U Test
g ~ Condition Information Entropy Ratio (CIER)
h ~ Kendall tau (Kendall's t) / Somers' Delta (Somers' D)
(2) 3] 7 3+ %% % 2 & (Calibration)
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a ~ Binomial test

b ~ Granularity Adjustment

¢ ~ Moment Matching

d ~ Traffic lights approach

e ~ Root Mean Squared Error (RMSE) ~ Mean Squared Error (MSE)

f ~ Mean Absolute Percentage Error (MAPE)

(3)4& =1+~ +7 (Stability Analysis)
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P ERHA) 2 5 2 (Internal Model Method » IMM )
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13 Plide B4p B Glicy, = 75%; T B3 b BN
Figkewn 12 2 13 222841 3 29 100 Rl wip M ik
Yhc=45% : FiE - iz e nl Bt e w11 0 plESS B AP B 0k dc
Yne=0% °
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2-5-72



i. H-#EF#ESX

vega b '& F]+ 5 e

2 AFRFEF L AHBH

ii. 5% vega TR (3R Ti{{g@

I St LA S

B R TR A H 1% 3 8- 8 {e CVA h% s (8 CVA @

It i

R CVA Ttz §f @)% ™ 0.01 -

i L AP R G T
(i) x313 @& 2w @ RW,=78% -

- RW,=100% -

¢
(@) F& delta 2 vega h & W T K4k 13 “77 °
S s w 13
u | ey B b
1 i JF— ] f B S AR R TR (R IR~ PR (s
2 R RGP O SR ERE 6 R (WIDfeE
memm;i?%#@dﬁﬁﬁ@%i?
b B ARGR R L RS TW 0 TfE
o )5 M L (i i e~
R (£ ) T i (B0 )~ Brag b fodk b )
3 R-R A B R R P FEH oGRS R
B P2 b o #ii'ubﬁﬂ#wi
fe $E (EUA) » % 3¢ 8 % § # 15 3% (RGGI
COZ)/—EHN 'ﬂ Y /Eﬂpg_g
4 18 ST ALK B Hd(doid ] ~ > £8 3]~ b2 {4
S EA]) ;R BACE/R ARG FE
Mhofr > 13~ e PR A Bz £
)
5 s R-2% 4 AAEBUrsRir So48 45 81) 5 B R 4 4L (4
5 A U ~ A FE AR o B A gk 55 (B W)
WTh T 45~ b bidrde) G £ (4 4R~
40)
6 IRF(TRFM) O ARFREIRS
7 TEBCE 25 48) F& 88
8 A e N o 35 e R IR G w0l L
B2 ) @B pAEN S S A b
Lk A ﬂf)(a L A ik L
=4 O 15 4a)) 5 BRI 5 e
WA %éf“JP‘/‘J’ v?ftﬂ‘}

2-5-73



[Ne)
KBS

FA B lE | 2 P rGeEt Ty ) E R RS

P (EE) 48 SRS~

33 A foit )

10 FHFErE s B | 77 e (Aot e R F 28R R
2 & Hick !t B ¥ BT XL 5 A

foid Bt 5 H)

=
Nud
=

4
it

1 E 7 G (o9 o T )~ A
$¥- U p T

(b) #¥m S delta b ' % vega h ' > 5 B3 e wu3Ri 3

w1 3w 100 RlEEE B4p b R ly, =20%; F E- 30>

pwlpAt w11 Pl e w4 b Gly,.= 0% o
&

L F w2 B & delta b & F]3

i H-F Sdeltah '+ 5w B Ty BRI R
2 AEH e o
ii. 7 & delta s (43K lf'{%ﬂ EHINT B ERE RS

1% & #-H 58 4 CVA ihg e fic(s8 CVA #3812 1§ 1)

",ﬁ 2 0.01 -

i, § e b e R R R 14 55
& delta b &2 b & iEE % 14
R 1 2 3 4 5 6 7 8 9 10 |11
B 5
B'% | 30% | 35% | 60% | 80% | 40% | 45% | 20% | 35% | 25% | 35% | 50%
1 #ic

(d) #H- YT ew2F & vega b 'k F]F ¢
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40P exp(—0.05 * S;) — exp (—0.05 * E;)
i

0.05

= Trade Notional *

FTRAONZE 2L

% T B (supervisory duration » SD) © Si fr Ei 4" &

ZoTAT P e

b | # % tphg |dep |gp | DT agsen | 2F

'%; A X Hp r'(4 ;b)'* ) ?E-) Form ;\2 (4‘;) delta

T ; 1Dy | T ®

1 |UsD | 3 10,000 0 10 | 7.87 78,694 1
usD | 2 10,000 0 4 | 3.63 36,254 -1

3 |EUR | 3 5,000 1 11 | 7.49 37,428 -0.27

ERAHARE S 2 b 2% T delta®1 5. % 22 A & b *% F]+ (primary risk factor)

(R {5 ) FEI ey 2ER PS> & Ldelta @5 1°2% 23 218 R

?ﬁﬁﬁﬂ$iﬁfi3&%ﬂéﬁ@ﬂﬁmd%ﬁg&g_@%ﬁ%i@%i®m
B2 AP R AR Y 50%2 2 TEREASFF 2 1 (F) ZEHEHGETD o O
Bk iR (S R 1F) 5 6% REFG# (REERFAAT]IF)
% 5% Pl % _delta & 5 -

0.06 5
—In (m) + 0.5*(0.5)**1

6; = —® =—0.27
' 0.5 xv1

BTAXNPEEBAYTHET BEGEEZ FORLE A
Dj(,ﬁR) - Z 5+ d"® « ME®P)

w4 2B MF %5 1(FOs R mse 2 2

WF|H P o 1 E) 8 %k

delta B o 2 2% 5t P A4 2358540

FA@hms o AP 2 DIY =-1436254 = 36254

Famgiet 2P 3 DN =1%78694 = 78,694

- . . IR
maowges o 23 pil . =-027+37,428=-10,083
SEFHRF - FREEPN LA R AL RT R FAM
1
Effective Notional{® = [(Dj(l””)2 + 05?2 + DFP)? + 14+ D « DY + 1.4+ DGF DS + 0.6+ DI « DO I?
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1
Ef fective Notional' ey = [(—36,254)2 + (78,694)% + 1.4 * (—36,254) * 78,694]2 = 59,270
TAEEEL (We §-BIP) 2F2%tp dgE
. . (R) _ 2713 _
Effective Notional,,, = [(—10,083)*]2 = 10,083

4ok LB AR FREE TS SFAHISF A5 5 0.5%) 0 3 EEE R e

AddOn'® = 0.5% * 59,270 + 0.5% * 10,083 = 347
FER G FAFUL A RERT o SRR UL EER I nEa g (15 R
G2 A BER 0 TS TG e 2 A £
(S)h G2 3B — e SbE B & R BRI R0 14

EAD = 1.4 x (60 + 1 * 347) = 569
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, BwP | jpk Al | 27 (AR || T 2 I8
Bugw | \ 112
1% W add-on (r) ¥4 | add-on * ki
ADF 106 0.5 52.9 11,207 0.75 8,405
B 27 280 0.5 -140 78,353 0.75 58,765
CDX.IG(#
e 168 0.8 134.5 28,261 0.36 10,174
BE )
Sum= 47.5
(Sum)?= 2,253 77,344
AR GRS ES 2253 2RSS ES 77,344
. 1
AddOon(€Tedit) = [2 253 + 77,344]2 = 282
FEFFFE T
multiplier = mm{l 5 0.05+ 0.95 x exp 570957282 } = 0.965
(5) Fe'GfF2 3 E— 4 RER S AL BT 14
EAD = 1.4 % (0 + 0.965 % 282) = 381
[#6]3] § &it2 & B7F &
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AR HE= LI AFI R £ RARA AR BEGEE > Lk T
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Effective Notional , , = 1 % 10,000 = J9/12 4+ (—1) x 20,000« 1 = —11,340
He > 238253 #2222 delta @ (RMZa+]l @Nii-1) 2%t
PAEEEN (Ri/2RF)E2F3 18% @07 2k TR | 2 i &3
AddOn(f &4 fi% %) =18%* (~11,340) = —2,041
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34 %5223 delta @2 AT I35 12 T2 K wgesis 304
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[e=

B A TR A L e R AT
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AR Jw*ﬁ$ﬁm AUNESIEEE &
Add® ® = AddOn{? ) + AddOn{f ) =2,041+1,800 = 3841
(5) ARG FE— 4 PEE A A g £FFER M 14

EAD = 1.4*(20+1*3,841)=5,406

[(f#oi4] 855 B F A

(1) AABR D EFLE LA ¢ FHEOLEPH2235
(2) £ % (RC) 23§

RC = max(V — C; 0) = MAX(30 — 20 + 50 + 20 — 40 + 0; 0) = 40

(3) F#,F|F { AEFI LB E2TF I ARSI H P S AIHERSBITAK

EEIAELE A2 G A T AN £ B Able ZAISE B
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EAD = 1.4 x (40 + 1 * 629) = 936

(#6151 B RFEAFHLEF FEENT
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(iAW s BEERF2:

Dyspz = (—1) * 36,254 * <1.5 * /14/250> = —12,869

TEA @R E BRERR3C

Dysps = (—1) * 78,694 * <1.5 * /14/250) = 27,934

T~ %2l PFRRRF3:

DEUR,3 = (_0.27) * 37,4‘28 * (1.5 * ’14‘/250> = —3,579

He T2 2 Ty @wWelebz j20sp dgdo™
1] 2% 1
Ef fective Notional (07 = [(=12,869)? + (27,934)% + 1.4 * (=12,869) * 27,934]2 = 21,039

1
Effective Notional /7 = [(~3,579)2]2

LD AR rE LTS (SF Aol F Al 23 5 0.5%)18 0 i B
Bth 2 82 ftde 40T
Addon7'#) = 0.5% = 21,039 + 0.5% = 3,579 = 123

EBFELSHPRAF]FE R 3FD TR @G L 40T
. . it
Ef fective Notional’, "/ = 1+ 10,000 + (1.5 x ,/14/250) + (=1) * 20,000 (1.5 x w/14/250)

= —3,550

Addon(,;,v,_—? i )—18%*( 3,550) = —639

/ﬁ/.

AddOn “"’”‘” = (04 * (—639))? + (1 — (0.4) * (—639)2]Z = 639

Fies T2 #eE s !

Ef fective Notional ,, = 1+ 10,000 + (1.5 + {/14/250) = 3,550

/f’;’ﬂa o 7 A‘-‘fﬁ _ _
AddOnfﬁ = AddOTL(/;? /Aﬁzﬁ ) = 18% * 3,550 = 639

B AT A B S e SR

-

AddOn(F#) = AddOn (f”’;) + AddOn f”’; =639 + 639 = 1,278

BT EPEFTAERZ G TN AEEIL B2 B S AT
Addon** = Addon7'#) + AddonF*) = 123 + 1,278 = 1,401
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&7 ko RARAQIEIE FE AT A £ 37 0 B B F)F (multiplier)4eT

multiplier = min {1 7 0.05 + 0.95  exp (=)} = 0.958

2%0.95%1,401

(4) RG22 E— 4R e S AE g SRS 1.4

EAD = 1.4 * (40 + 0.958 = 1,401) = 1,879
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[#6]1]

(1) RABR : 25+ BARFEHZ FFREE > R EFE L HEHF RS2
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