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Q5.11:

Q5.12 :

Q5.13:

Q5.14 :

A

()% & <15 g E R > %)

FEFMTRE 2P REIRAGZ A4 B ®
R RY  CEFRIE GV R RTERREFESE £S -

Bk AP 2 R FRIFO00 A RMARTER G S 90 B~ izt
FEEFLEL LR~ FERZZIPRATNL 01 B BREsE S AF 3.8%
By Tiowrg A% 14%> TR ATENY 302 1 207 HR ARG R TAZ
fOE A4 09 A (90%(30-29.7)/30) » e if He B & st 4 0.45 B
(0.9%0.5) » g+ *F 1 Kiigrrg = A& 2 35 *h i 4% 0.405 B~ (810*%(0.038-0.014)/12*0.25)
dv b7 R5E 413 35 2 0.045 i - (90*0.0005) i 1737 1 & ke b B M & 2 4RYE G
0.19 i~ (1-0.45-0.405+0.045) > & ;# zit 4«7 T2 1.9 & » &% 3 § iS4 4p b &
PERNTE S BT X RN RR AL T I AL

L SHAFS ARG EAVREFFEFLILERTF St -

2. BmPARLERAF ST LR GIERBITNI R 0 f T REL

3 BERA- L L aPRIFRGHIUF FLTEE  HERFHFET PR G
FALR o B AR R RELE DT ok o

AL BLETPRGIRIPEFIBRAT AR G224 1?21 8% E©

H5t (5.24.3)?

e ET TG B FRR o bl4ef]® CDX - iTraxx dpficd - 2 g%

PHE B EE  REBERTINER L BRG RR A AR dh iR 4o

CDS-~Z Score & > M EF| % h'g2 8k c IERHRGER > dogf 72 F

:EJ SR EEEY Fg_ﬁﬁf]&sg CFEEEH AR AEER G TR
¥

EART AN HPSH6 G2 38020t FRET ARG Y (FAS

B FANEZFEGRE T R R GFEOEBE S M HRERF S o
e & vl N EdL v SRR AN S S O A L SER G VE 1

5 g 8P
EER T EE RS o S NP I

TrRG2ECFEVIRFPZIAFIRZTHLLEF  EREFIZ7FTEEFHR
Bl gd (5.2.6)?
1. fE# 2 * 3 % (ECL=EAD X PD X LGD) g 3+ ¢ % 1T = 38 :
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(1) & * % *& £ % (EAD ; Exposure at Default) -
(2) L F i 2 & L iy * i ¥ 5 (PD ; Probability of Default) -
(B) FHFI i 2 & L i 45 4 5 (LGD ; Loss Given Default) -
HEPERP AT
(1) 2% J ' £ 37
D RIDFEC* %2 REDECLETEELE G L) -
Q@ FHEGEF ZAILPRAEE XA AT P FHE > N A E
Q;%i;a@@%aﬁmﬁiﬁﬁ’n@§%45$@%o

@ Frhk'Gcif ZHILARER *ADEFHE c KA EREHE AR

F_‘-

Kent PP TP R AR TUEL &3
@ $HEFBHIERY RGEFLFE > FRE IR BV e - RIESHRA -
2 T*EnF
O wi* F FREES

R RS D

ﬁ,%ﬁﬁﬁig\a&*ygxéﬁia%i

\.\

““J

FoRESPHERRAAGEF 2 AV TR
B FE § 9 F edp itk 0 4rCDS% % *%iﬁ‘«ﬁfi °

@ #z’i?%"‘fié"i AT Ed R ER AR MR - REFRF
2 A2 R B % i 7 (Validation) » dp B R H 3R 2 IR o

@ & 9L F hdg T L-w g (& o B 5 )(Recovery Rate) > @ w e iy &
EXFEFAEOLE BTN £ rF By £FF ~ Mg 98B

ALZILE)EHE* RGN EIREY AR RAIF(eE £ N HpF

@ W e BaE QA SAGKRE SRRk - B
ETY PR
@ RFMEA L HL g A FTd BRENG ARG Ad g h 2
ARG G AR o
2. AW R AL 2B FREVARIERFEE SN TR LRFIELF D

:
FOPBE B F B Q44 F o % e L (Credit Migration) & F]
322 B4 2 i dl(4e CaR ; CreditatRisk) » 2 3 AFEH B % b 'k k&

Q5.15: R R B PIEIANTHEELIFREZABRERZUFENHZ 24 ' FE %
> FIENEFT R ZFR 5.27)?
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Q5.16 -

Q5.17 :

Q5.18 -

A

DELRRE R B R - BEER R H R S 2 R RE L 8 blAcdTE D 5
%

GFAF -85 Ph B35 BRFBZ R

]
IS SR S A FFES OGP TR S TR

REDPRE- PRI H L TENRI LR AR PARAL 222
LD LR NS LY NELS AR R R St S A E SR AL
FEdE22) At ERd B H /T LR ELRP (5.32)?
ERARIECREOPRE ) A DG R Famg?kﬁnﬁjf TERTF 7 4p A S I

ﬁ@ﬁ@@ﬁ?ﬁﬂﬁﬁﬁﬁ%wﬁaﬁﬁﬁﬁﬁﬂ¢%ﬁ§@ﬁ@$€
BR B TenE 0 ot AN RHE) T ARSI FREEREFEYT H
MEREF > WP raE T4 o

TR ATRZ - BN E L TEARE & PR DETEALT S22

%«ﬁ@ﬁi%%’k%ﬁgi@ﬁémﬁﬁvﬁm%iﬁ% SRR IREEA] 0 &
BFEEY FRFRFF PP B2 EFAIRA -FTEMRIZRIL IR

Gdpt RAlAFERA SR P2 2epe b H g (T F‘ WA FE P RN E

1;"_
E2ARTERR N REFLHFLBTERI P22 B S NRECRE - F R

Bt =i F 2 BRAERIA R L e (5.4.2)?
WARTRT > 2Py T EH AR EEDAFRRE TR E
FE RGFERLAAE G EREC LA EDECASPE L RY > nE g HiF
LR EEPH DEFREI DAY LA P
;:%m%&%ﬁﬂ»éﬁﬁiﬁﬁﬁﬁﬁﬁ PEREAETERGF T oHE IR
Fir2 TER'GE R 2T E T TR AT EEA R L TAAMITER R

BEE o

AFR5A2 L1 M HFERFEFRIFEZT AP NFRI N FERNFRLE
¢ pRF L P (5.4.2)?
SEFFFRARTAR Ry IR  FERE HE AT 2T RN 4 o R
AL ~E7EFZ 072 FERBDEEER -
B2 FEO A R R SR TR 2 SRR R i (R
2. TE g FEHFY L2 &4 VR Thikyp AT 321 182 -
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Q5.19:

Q5.20 -

DR ITER RIFAF O HHBR RG22 E T TP

3.APE AP A TG Y ERE RS LT o R e ¥
AR AP

AR EE S 28 0 B R 2 (5.4.2)?
?Lﬁﬁﬁgﬁ%i?i’%${§%%2§%ﬁ1r%%%“@%ﬁ%ﬂﬁ%%@
RAPM F R, &3 bR baLR 62 yEEgELLp (FFIEC
Information Technology Examination Handbook - Business Contmur[y Management) 1«
FARY LR EANREY w2 T EFFRRLFARB L L
(COVID-19)& H# 4 4 Ea 3l ) 112 3245319 1 Fl2 T9 | ¥ P FFFHRRSL

\\\

k4 7h 7
by 7 %

'P'J"

E?ﬁ;ﬁﬁjll—rhﬁ-]lj ’TL’%;‘Z{Z ’ﬁ:,—rl‘:&/z‘lﬁ ZFL)II \—j;P(/Em FTo

24

A .

# 3¢ L B ¥ 18 ®# & 17 (Business impact analysis, BIA) > &g
Q) PR AL M2 EEL P
b) » 47 & Firindefed sk iz Benfp 3 RIg B &
C) =i HAr¢ #r2 (e
d) FEgn o8 02 1R BLER 2 MAEETHE (AT Erif 2 TR
B 27ER G E RS E P ERESRY B2 T G2 PR -

B F @ bldet XK S REARE W T AR A F S BELSLG
Bl (GFH > g FAAUE S RRSTE ) B -

HABIAL R LD LG RE 2 Y EP R TR F L E Y WRR PR P2
BT ER Y EY R "éﬁﬁ}i

WA ARyt NI Rk B R Y EH § o vs 3aE 2 3 ¥ 3 4 (Business
Continuity Plan) » 2 @ & 7 B2 4|{cy 8 Vf'\fﬁ\ﬁiﬁr-

HAR SR A R BRI L HT R

I BALTIHRE PRLRE 0 AR A B E SR ELE D o
BT XYL (AT ESHF T -

Ha 8 ELFE RPN E e L -

EER ST E PRS2 BT TR0 P 5 (54.3)

1. k& RR(A R ~ kst~ it oh3vE i2) .
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TiEFF T % (Advanced Measurement Approach) ™ #rgk * chp IR EFE 2 (Internal
Measurement Approach ) ~ 4f % 4 fe ;= (Loss Distribution Approach) & 3+ 4~ + ;2
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Q5.23 :

Q5.24 :
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Q5.28: A ¥4 FE LA GI2R (554)?
A FLh%2ZTEav T ERF

1 A% 2P P YR %th Gimeisd N3 F 3E R RIMEGHE SRS T A
A 5 o

2. A NPT ENFAAWHEAFBEAZEFEEE T R4 o
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Q5.29: WP E LR ' RMocKE ML (5.5.4)?
A Thg A »cfls Accumulation g fidp g 2 P TR RN S B R GV i f A H - F 20
PRFAFL  brE - REEES 580 1% 3% EGEEBGRAN
% o[ g 4p B 12 Correlation ;) 4p P8 7 o b 6 5 e PR & 77 & o

Q5.30 : 4riP3™ 2 E X Méth ‘&4 (554 6)?
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Q5.33:
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Q5.34 :
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(3) iREECF 7 413 % o
G)Bw 2RI ZLEORA2ZEFLEERE -
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(562?77 MFALFFRFE AT I 48P (563)?

1 # P2 FTALGFs AFEFR G HEE L2 RETERR
2 b FF e IR LGRS M- R RS
VLB R G PAER - e PR AL T *i%@’MQﬁﬁa

w@a
“‘)-
|l
N
3
e
N

’“ﬁ

22k
AL N YR IR P I
2. FAPRPRERGEFE 2T T T
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(5) 7& T8 » 17 (Deterministic Scenario Testing) -
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