2006 4 5

2004
12 2005 3
2 BOX

2004 6 26

2006 2007

2005 1

Update on work of the Accord Implementation Group related to validation under

the Basel Framework

http://www.bis.org/




Rating Systems

LGD

Discriminatory power

2

Cumulative Accuracy Profile

binominal test

Accord Implementation Group

Studies on the Validation of Internal

point-in-time through-the-cycle

point-in-time

through-the-cycle

CAP
ROC Receiver Operating Characteristic



QIS Schedule for the fifth Quantitative
Impact Study (QIS 5) -

QIS
2005 3

QIS 2005 10 12
QIS 2006

The role of ratings in

structured finance: issues and implications 3

CGFS
2005 1 17
ABS CDO
8 http://mww.boj.or.jp/intl/
05/bis/0501b.htm
10SCO 2004 12 23 “ Code of Conduct

Fundamentals for Credit Rating Agencies’
http://www.iosco.org/




Stress testing at major

financial institutions: survey results and practice *

CGFS 2006 1 18

1987 1997

4 http://Aww.boj.or.jp/intl/
05/bis0501c.htm




BCBS

1AIS

10SCO

Initiatives by the BCBS, IAIS and 10SCO to combat money laundering and the

financing of terrorism - Update —

2004

8

2003 6

2005

1

Outsourcing in Financial Services

2 6
2005 2 15 ’

Credit Risk Transfer —

CDO

http://www.boj.or.jp/intl/05/bis0502b.htm

high-level

2005

10SCO

1

10SCO

2004



10

21

2005

3

18

2005

CGFS

1



[BOX]

Basel Committee on Banking Supervision

1975 G10

Committee on the Global Financial System

1971 G10

Joint Forum

1996
10SCO <International Organization of Securities Commissions>

IAlS<International Association of Insurance Supervisors>




