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1 Averill M. Law:« Simulation Modelling and Analysis¢ Fifth Edition< Averill M. Law &
Associates¢ Inc. Tucson« Arizona« USA« 2015« page 1.
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3, K. Preston White« Jr. Ricki G. Ingalls¢ Introduction To Simulationc 978-1-4244-5771-
7/09/$26.00< 2009 IEEE« page 12.

4. Anu Maria¢ Introduction To Modelling And Simulation« proceeding of the 1997 winter
simulation conference« f New York« 1997« page 7.

° Wan- Kai Pany« A simulation Based Approach to the Parameter Estimation for the Three
Parameter Gamma Distribution. European Journal of Operational Research¢ No. 155¢
2004« PP 675-682.
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!, Samik Raychaudhuri« Introduction To Monte Carlo Simulation< Proceedings of the 2008
Winter Simulation Conference« U.S.A¢ 2008« page 91.

2. Retor R. Gallatic (2003)¢ Risk Management and Capital Adequacy< McGraw-Hill
Companies. Inc.« USA« P367.
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1. Fredrik Gunnarsson« Filtered Historical Simulation Value at Risk for Options¢ A thesis
presented for the degree Master of Science and Engineering in Engineering Physics< Umea
University« 2009« page 2.

2, Tyson Clark« Predictive Distributions via Filtered Historical Simulation for Financial Risk
Management« Utah State University« 2019« page 4.
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! Winfrid Blaschke<and others« Stress Testing of Financial Systems: An Overview of Issues¢
Methodologies: and FSAP Experiences¢ IMF Working Paper No. 01/88¢ 2001« p4.
2. Don M. Chance« Analysis of Derivatives for the CFA Program« United Book Press¢ Inc.c
USA:7220¢ P641.
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73-74 =< 2018/2017
4, See:
= Jeremy Berkowitz¢ (1999)¢ A Coherent Framework for Stress-TestingFEDS <Working
Paper No. 99-29¢ P2.
= Winfrid Blaschke< Matthew T. Jones< Maria Soledad Martinez Peria< (2001) Stress
Testing of Financial Systems: An Overview of Issues¢ Methodologies< and FSAP
Experiences« op cit« p4.
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! Sanjay Basu¢ 2006¢ The impact of Stress Scenarios on VAR and Expected Shortfall

NIBM: ps.
2 See:

= BIS (2005)¢ Stress testing on a Major Financial Institutions: Survey results and practices

Committee on the Global Financial System« Bank for international Settlements¢ p3-4.

= Mario Quagliariello (2009)¢ Stress testing the Banking System: Methodologies and

Applications« University Press of Cambridge« United Kingdom.
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15099.4 2013
7805.0 2014
10465.3 2015
16460.4 2016
15105.8 2017
2487.4 2018
2151.1 2019
602.3 2020
12873.8 2021
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5 jadiaal) 7 Jalad) Omablusall A glaiall . o 4 glaiall
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1.793.594 3.052.260 57.775.323 8.634.559 53.242.343 61.877.903 57.775.323 2004
1.470.820 4.755.051 51.672.465 55.921.809 262.168.619 318.090.429 313.841.084 2005
2.853.963 9.646.957 54.489.254 59.489.254 271.720.329 331.209.583 326.810.174 2006
15.496.776 22.422.176 65.079.424 76.107.002 287.617.584 363.724.586 352.697.008 2007
19.910.214 25.730.509 81.480.171 93.341.839 449.569.503 542.911.441 531.049.674 2008
15.011.919 19.187.027 94.661.011 109.169.572 693.024.541 802.194.113 787.685.552 2009
12.442.243 25.026.984 118:787:915 118:787:915 842.274.695 961.062.610 930.762.610 2010
19.910.214 27.818.837 139.520.840 139.619.840 735.746.496 875.267.336 841.267.336 2011
23.844.409 31.333.336 164.005.699 207.252.848 1.093.402.136 1.300.654.984 1.257.407.835 2012
30.463.346 46.061.893 234.451.581 291.262.414 1.473.642.144 1.764.904.558 1.708.093.725 2013
19.741.625 36.040.649 235.001.581 292.419.198 1.535.086.127 1.827.505.325 1.770.087.708 2014
3.830.511 13.992.536 212.144.152 268.488.373 1.281.048.325 1.479.042.593 1.493.192.477 2015
23.525.818 26.801.104 125.301.910 282.821.705 917.602412 1.200.424.117 1.042.904.322 2016
3.697.095 9.577.266 207.076.239 276.942.042 813.210.605 1.090.587.442 1.020.286.844 2017
7.649.644 5.427.845 238.512.990 266.742.720 803.512.990 1.113.538.558 1.041.715.072 2018
14.376.083 10.837.194 83.436.843 273.641.424 859.102.781 1.132.744.205 942.539.624 2019
17.190.627 25.775.190 1.122.208.437 278.435.852 1.141.092.385 1.419.528.237 1.400.644.289 2020
45.641.421 37.148.542 285.476.907 309.129.878 1.230.678.778 1.539.808.656 1.516.155.685 2021
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290.841 555.798 10.496.863 4.668.747 1.083.960 12.498.961 11.580.823 | 2004
150.006 2.604.577 62.687.188 27.104.016 369.248 64.006.501 63.056.436 | 2005
- 1.026.548 16.696.642 26.361.121 17.564.629 43.925.751 43.057.763 | 2006
799.421 2.688.298 27.107.483 27.945.512 23.246.938 51.192.450 50.354.421 | 2007
5.569.773 3.434.812 37.264.545 31.080.598 39.483.175 70.563.773 68.345.143 | 2008
12.277.108 1.314.984 48.693.805 51.771.970 42.280.940 94.052.910 90.974.745 | 2009
696.561 2.212.215 49.047.845 52.913.474 54.644.816 107.558.290 103.692.661 | 2010
2.370.509 4.634.355 10.1429.360 | 105.416.986 | 79.247.530 184.664.516 180.676.890 | 2011
13.644.701 | 18.369.369 | 14.8924.013 | 154.660.445 | 182.588.102 337.248.547 331.512.115 | 2012
13.180.708 | 14.712.416 | 159.857.132 | 168.479.898 | 373.926.027 542.405.926 533.783.159 | 2013
6.701.099 13.500.540 248.430.352 | 263.429.187 351.805.884 615.235.071 600.236.236 2014
2.180.593 2.295.361 237.890.982 | 260.396.326 | 275.368.264 535.764.591 513.259.246 | 2015
26.611.816 | 27.746.410 | 280.698.158 | 287.838.883 | 291.008.150 578.847.033 571.706.308 | 2016
24.203.243 8.876.466 267.709.254 | 285.719.322 | 318.261.007 603.980.329 553.428.576 | 2017
1.596.816 | (5.616.243) | 233.559.573 | 257.849.745| 267.907.313 525.757.058 501.466.886 | 2018
945.805 11.476.384 | 234.708.264 | 307.483.051 | 376.161.143 632.802.650 610.869.407 | 2019
53.060.766 | 24.775.180 | 277.840.066 | 307.483.051 | 586.481.915 893.964.966 864.321.981 | 2020
57.829.370 32.411.941 1.350.633.196 | 315.862.149 1.505.479.691 | 1.821.341.840 | 1.666.495.345 | 2021
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