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(Internal Model Approach)
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1. (Strategic Framework)
2. (Organization structure)

3. Operational Arrangement

4. (Analytical Techniques)
5. (Technology Platforms)
6. (Information Report Channels)
7. (Performance Measure)
8. (Regulatory Compliance)
9. (Control Requirement)
()
ALCO

ALCO Sub-committee

ALCO Support Group

Business Managers ALCO

Treasury ALCO
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1.ALCO

(Risk Philosophy)

(Risk Profile)

6-7




(Senior Management)

(Variance analysis)

(Pricing considerations)

(Strategic objectives / Targets )
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1 / (The Maturity Mismatch

Approach/Cash Flow Gap Analysis)

| (Static Gap) V.S. (Dynamic Gap)

(Liquidity Ratios)
(Capital Adequacy)

(Loan/Deposit Ratios)

(Repricing Risk) /
(Yield Curve Risk) / (Run
Various Rotations)
(Basis Risk)/ (Vary

Individual Rates)
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(Embedded Option)/

(Duration Gap Analysis)

DVO01

(Credit Instruments)
(Financial Derivatives)
(Credit Derivatives)
(Securitisation)
(Investment Banking)

(Private Banking)
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Delta-Plus

BIS
Delta-Plus
Delta-Plus 2003
FNX Delta Gamma Vega
Delta-Plus BIS Ratio 0.15
Delta-Plus

[ - Portfolio
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