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FEHRBRIRA average exposure )
] B & # $R1T( Bank for
International Settlements)

3 5 -4F /R I - R AR AY
( Black-Scholes-Merton Model)
REH=EMEE( capital asset
pricing model)
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lending obligations )

RRIETE ( cumulative mortality)
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Suisse Financial Products)
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EDF

EVA
Fls
FV
FX
IDR
LAS
LGD
LIBOR
MD
MMR
MPT

MRC

MTM

XV

EARA
(Default Mode or Model)
Ex 34 (European Community)
FHArEL
(expected default frequency)
425 Mt hn{& (economic value added)
&g #$3(Financial Institutions)
3k {H (future value)
4piC (foreign exchange)
BIAR B & RS TR
(implied debenture rating)
BRI AR
(KPMG)(Loan Analysis System)
b ER AR TR %
(loss given default)
A RITIRBR E
( London Interbank Offered Rate)
& IF By #5463 8) (modified duration)
i ERFE T2 ( marginal mortality rate)
RRF~HEER
( modern portfolio theory)
321 o XU 53 K
( marginal risk contribution)
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NASD

NPV
OAEM

OBS

ocCc

OECD

OPM
oTC
RAROC

RBC
Repo
RHS
RN
ROA

( Mark-to-Market Model)
EXiEHZ5HHS

( National Association of Securities
Dealers)
M IME ( net present value)
AR E IR =

( other assets especially mentioned)

#= ARSI BRI

( ofi-balance-sheet)
i h R

( Office of the Comptroller of the
Currency)
SFeESLRELY

( Organization for Economic
Cooperation and Development)
HAFUE M H8RY ( option-pricing model)
IB5hE B % ( over-the-counter)
TG /8 ¥ Fs O A 2 3ot 98 R B L 3

( risk-adjusted return on capital)
g AhBMAEYE A ( risk-based capital)
Bl ( repurchase agreement)
ZER /1B ( right-hand side)
KBt ( risk-neutral)
HEEW A Z ( return on assets)
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ROE
RORAC

SBC

SPV

VAR
WACC

WARR

ZYC

XX

Re Al 2 2 ( return on equity)

I ARHR BB AR R R ARt
(return on risk-adjusted capital)
WTRITAR

( Swiss Bank Corporation)

€ B47#14 ( special-

purpose vehicle)

RBE A {ER AR ME( value at risk)
IR E AR A ( weighted-
average cost of capital)

IARE BB b % ( weighted-

average risk ratio)

WIS L 4R ( zero yield curve)
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