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Q5.13 :

Q5.14 :
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1. g8 5 * 4 2 (ECL=EAD x PD x LGD)¢hig 3+ ¢ 7 m T = 7 .
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> &2 b L eni * i 95 (PD s Probability of Default) -

T A+ i 9454 F(LGD ;5 Loss Given Default) -
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Q5.16 :
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Q5.18 :
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Q5.20 :
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L:MAER'S rblFHangm.

FPAEEALFERDEERGFL T TP G A4 RFERGF LT AL E R
FREFN Y HEFAEIF QPR ELPRGHEFE S FRET TR AF
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Q5.22 :

Q5.23 :
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Q5.25 :
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Q5.28 :
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Q5.31 :
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Q5.32 :

AR GFERMEF AL A JAISHE 2 v 2 ¥ a2 FknEHgs 2
> iE o IAISiE P B SR

International Association of Insurance Supervisors (IAIS), (2006), Solvency &
Actuarial Issues Subcommittee, Issues paper on asset-liability management, Taken
note of in Beijing on 21 October 2006. P.9-P.12.

(http://www.iaisweb.org/__temp/Issues_Paper_on_Asset_Liability Management.pdf)

R P RFTALRREAE CONNFERL RRENMEFFTARENELF=R

(562?27 MTA R # #2EE 27 F 4 iRP (5.6.3)?

ATl #HBEIZFTALREE  AFEFRGIMRE BRI ZELE2ZREN TR

ZREFF o I FF2HFEF R - R FFREFTESE 2 A4
RV A TR c B FRARLNT FLER RlEFEL
A - AR MR TR R TS LT AR
FERapik-AwEf FEFTATRER 7
fOR R R AR 2 B
FTALRRERGEFE S ZF LT 7

(1) % & # ¥ (Duration) & 4 4 47 (Convexity) e

GHRPFIRETERENNETE 7% LFEF & H RHIF R hE
o st EE- HTFER SR REJIF g 2R KT EET UEE

FALRFOREE GEP T - RoMERAGEDFTAEET R ' LA o
(2) kb * 1 (Value at Risk) & % * & =4 * & (CTE) -
BWEhGEY - THFPE G RBETES SR R BT A

AoV - HBFEEERDT BEHFE M G RE AT T a4 T
EE

(3) ¥ & /nds vt & (Liquidity Ratio) -
FTamb s X nd T A B f R B R T RDY R A f

=

A X FEFFARA S F LT RGAF ERFT ENE TR LR P
§RFFEHDTEF REFELX 2% -

(4) 3w £ /n £ ¢ 12 (Cash Flow Management) °
RAEGEIWAGSERE RN IR FABEE G2 RARE Y
AR - MFEREFE FEE A FEa 4 o

(5) #& Z_+8 » 7 (Deterministic Scenario Testing) °
SIFEARRETII I FTAL RERY NAEFLEFLUFR LR
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Q5.33 :
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(6) ST #8178t » 17 (Stochastic Scenario Testing) ©
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(7) & # ipl3% (Stress Testing) e
B OREL AR R - L6 TR E L T R
FAe-FEERZ PRI TEFL I A PR EBRELAAKE
FAL TR AR EFAE - HIRP DR R T EMINEART
Hg A PET R iE A o 4 T LIE LRI T A RARR - B

eum
"

EoPVROFIERR G ERPFPF LR c HwEPHF LR T 2
International Association of Insurance Supervisors (IAIS), (2006), Solvency &
Actuarial Issues Subcommittee:, Issues paper on asset-liability management, Taken

note of in Beijing on 21 October 2006. P.9-P.12.

(http:/ /www.iaisweb.org/__temp/Issues_Paper_on_Asset_Liability_Manageme
nt.pdf)
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