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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)
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REFE IR ASEREAEMANLLE 2 FAS { F2REME DY
B4R UAEEEFEL AT A FE Dt o

() 7z 2Bt » 17 (Deterministic Scenario Testing) °
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6) ‘T FH A~ 17 (Stochastic Scenario Testing) -
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o Py LB SR R KRG P R IR R A 172 SRR B
A2 R 0 Bt Bl F A1000 Ao boe

(7) & 4 pl3#(Stress Testing) o
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BRI AL o S VLIRS PRET A AR - A2 o

APFRIPFER O ERPFLOBRY c FwEP G AR T 2 2
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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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