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a ~ Kolmogorov-Smirnov test (K-S test)

b - Receiver Operating Characteristic Curve (ROC ¢ %)/ Area Under Curve (AUC

PN
12}

¢ ~ Cumulative Accuracy Profile Curve (CAP # %)

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)

()23 iz 2+ & & 1% (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& =_|2 4 +7(Stability Analysis)
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(2)i#*% . & (Hedging Set)

ThipH - ZIp s g (nettingset) ¥ 22 % F & » i * L8 2 (SA-CCR)
PEARELE G 4% (PFEadd-on) P> 320 p 2.2 5 7 = 2AMA
R o

(3)%# £ ¥ 2_ (Margin Agreement )
fdh- FRENRENS s MR R B HIHN T - R B2 gt
WHERAR > B AHBEFELEY - S HE .

(4) %3 £ % *& ¥ (Margin Threshold )
ip R FEENT TR RAHEFEEL &S EGH -

B)*#E &£ 2 A% ¥ F (Margin Period of Risk)
GBI A EOUEHIAL - AREFUPFFEELFRACY T RFHEZLSHS
Y

“3\\-

SR ITFIRIEIEN A A2V FRGIDEWRI LG L2 o
(G)P FRH-R 3 B 2 2§ 3| ¥ B (Effective Maturity under the Internal Model
Method )

WP Y FARE- EEER b et a s > B PP F 2352247 8
Al F EGEERFEE AR RGEHF E AL RJIFITRES S S bA
A LA FEE AR - EP L KR E AR G TIFITRES Aol o 4205
LI E G HEE BRr T ER 2ok P R E ) KB T RGE
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HRE2E .

N &2 5 EFERLE (Cross-Product Netting )
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(8)% ## ¥ & (Current Market Value » CMV )
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4, % A % (Distributions)
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(2) R'&3F2- B3

% HRAR
A o

@) h'&® =148
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& & % (Distribution of Market Values )

L E PN s Rz S e FRZFPHEHE IR LR
AR ET B B AT o

& & f# (Distribution of Exposures )

EAHERELfFREL R AN A 2 AR S DR

& & % (Risk-Neutral Distribution )

7 2 3t (6)4c'E 2 4% B implied volatility ) #73+ 5 J ek %

St

ﬂiﬁ-x}: ER R R AT

i# ( Actual Distribution )
CRRGE (DAt FERRERTE N2 R ) e
g R A A DR D L R R A
# & (Exposure measures and adjustments )
( Current Exposure )
= & (Replacement Cost ) ° u‘*;}F, LEHEIEHE H R b e
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(4) "4 3p'¢ & (Peak Exposure )

ﬁ%gﬁagggéﬁjQ;mﬁﬁéﬂﬁﬁ%ﬁ%$ﬁﬁﬁ$Wﬁbﬁﬁﬁi
FEm OS5 FAHNEY 99 F Adc); - BEIFRIL L2 h'GIfEE
T LEF PR EphF REE ST RE

(5) & '3 ¥ ¥ = (Expected Exposure)
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"

Pdpi Pt BRI L P ARSI A G2 TE - BER
VEEEL RGN FREE LI R AL P HE REE ST R
(6) 7 *<k & $E#F ¥ & (Effective Expected Exposure)

Bk - FXPH AT Bdp I P WA WD EP RGN EL A

7:1\*\-

3
BT RS ERD PRGN L EE LT DY Y A oA

o

TGP B E IR IS R AL a2 g o

(7) 4+ T 355 %432 ¥ 7 & (Expected Positive Exposure ; EPE)
kDY BT Y L B ERED T ENRGIR I R
P20 b FPEEMBRTAERF O RN - ER 2 BT EEFE 1

LEEEPTFRENZIPPIEAB- E QR ZGEL PP 2 4
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3
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e =
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(8) 4cig L3573 sk 'k 3E ¥ ¥ & (Effective Expected Positive Exposure ; Effective
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PRGN B g T B L G BRI ORRTFD T Bk D
BRI bl 3 Ha RRF AR B F - # N 2 e 0k

PFHEORMEFEEILELMFENIIPPIHIARZ - EoRR Y ZGEL XY

(9) & * b %= # % (Credit Valuation Adjustment)
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B

PEPRLLES (REFEIIHE) BF LG i £2 BF-
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(10) E#? b %= # % (One-Sided Credit Valuation Adjustment )
Gl E SR HEICHRGTFHE A AFPRREFET LGS SR EL T
bR o
6. # & (Collaterals)
(1) Ep#E51# %% £% (Independent collateral amount ; ICA )
FHoad CEIHIREZEFES(FRNRHEEE )
ﬁ§%§§ﬁzg%g%%iqg@@%@aﬁ%,@gm%%§¢@ﬁgﬁi
sVl BRI EFEA R H TRV ST ERRE 218y K2
Hipkrl &4 (JA) S8
(2) ZE P54 % & £4F (netindependent collateral amount ; NICA )
't E LA HEFAEOPE O RET O AW RGBT LG - EE PRI
P £ ¢ AT TR G AIRHE S BRSO EE SN ERE %
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P sl ZLIR AR 2 ) deiE 8117 4

& ( e i
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7. B SERIHEILIAM LR
(1) ¢ 252 % %< (Central counterparty )
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LUy

A 2R TRERIIENRELEY REPE R REE
T (novation)~ =B 2 4 ks RS 2% RELG 2k
s s o ?j“?i’iﬂ* R BEEARG R

(2) & &Y £¥ 25 HE (qualifying central counterparty » QCCP)

A e PEATERA Y R FRM AR TR TA S AN E0r 0 X550

U3 Hl4e 1992 #5k (B8 5 Wew]) A% ﬁr “é'ﬁufm PEFABERE S EE T 2 2002 £ R Y
(ISDA Master Agreement ) » ISDA 3 % 7z ISDA CSA : 1994 & i3 * $# %% 5 (Credit Support Annex )
(¥ %4 ¥ = %% » Security Interest — New York Law) ~ 1995 # i3 # 3£ %54 %) (Credit Support Annex )
(4 ®22—3% {2 > Transfer— English Law ) % 1995 & & * £ i%% % (Credit Support Deed ) ((# i%1#

—#% Bi%# > Security Interest — English Law) °
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(7) % & %% & (variation margin)

ﬁ%ﬁgﬁéﬁ%ﬁgﬁﬁébé%éii¥$@%@’ﬁﬂéﬁﬁﬂﬁﬁ%%

(8) % & =% < % (multi-level client structure)

1TA R S - PR A R SRR BRI
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IHEEER TS EY REAIHIZ L A2 WAL A RAGTL O E o a2
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(11) 2 3 32 & £ (default fund unfunded )
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EHEE %2 H @R % (CCR-related risks)

(1) ¥ R *4 (Rollover Risk)
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2% ¥ B EPE et B ¥ 5 R IR S BT 0k G 38 Y @ (EPE)2 b %

(2) - 448+ k *& (General Wrong-Way Risk )
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(3) # =4 h *& (Specific Wrong-Way Risk )
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