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BRIFE @ Ministry of Finance of Russian Federation,

http://www1.minfin.ru/en/nationalwealthfund/statistics/amount/
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06.2008 32.60 773.93

BRIAE © Ministry of Finance of Russian Federation,
http://www1.minfin.ru/en/nationalwealthfund/statistics/amount/
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BRIAE ¢ Richard Cantor, Kenneth Emery, Elena Duggar and Cailleteau,”Sovereign Default and
Recovery Rates, 1993-2007”,Moody’s Global Credit Research,(March 2008),p.30.
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BRIACE - David Greenlaw, Jan Hatzius, Anil K Kashyap, Hyun Song Shin, “Leveraged Losses:

Lessons from the Mortgage Market Meltdown”,US Monetary Policy Forum Conference,
February 29, 2008, p.16
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193 BBC News, March 17, 2008
http://news.bbc.co.uk/chinese/trad/hi/newsid_7300000/newsid_7300000/7300011.stm

BBC News, July 28, 2008
http://news.bbc.co.uk/chinese/trad/hi/newsid_7530000/newsid_7530000/7530095.stm

“Lehman Brothers”, Wikipedia
http://zh.wikipedia.org/wiki/%E9%9B%B7%E6%9B%BC%E5%85%84%E5%BC%9F
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(2) #~ = 7* 12 (Principal-Agent Problem)
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AR o R L R A 5 10 B o f ISR w2 £ 1] % % (Fed fund
rate) - F1£ -1 &7 B F AST R FIL A 2T R F ARSI 2 20084 KB 1L
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7 2 B AR B F & vt 5 (Nonperforming loans net of provisions to capital ; 13)
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()7 2 B ik B 234 %E v 5 (Nonperforming loans to total gross Loans ; 14)
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()% R A~ ik B A gp v 3¢ (Sectoral distribution of loans to total loans ; 15)
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(= )F A 3%~ & (Return on assets ; 16)
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(= )% &L 5 35 ¥ 5 (Return on equity ; 17)
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()i A1 4 22 %8 0~ 1t F (Interest margin to gross income ; 18)
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(1 )2541 4 & 41 &y~ v F(Noninterest expenses to gross income ; 19)
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(- )indF Agwd § 7 F(Liquid assets to short-term liabilities ; 111)
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()AL g & Hehmdr F A Z(Net open position in foreign exchange to capital :
112)
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113 FhEF A F

Capital to assets

114 SRR RRET AN S

Large exposures to capital

115 Rep T AR A

Geographical distribution of loans to total loans

BRI SRR - &EERBUR - R US4 R — /K PRV R R B B A B
TEESAHFHREIMERCA: TEHE - H2T5IREZE > RS « nEEE U AT

DT RIS E B AR ENE:  (HERIARNA 2 5 TRAN 2R & E -
%2 Financial Soundness Indicators Compilation Guide, IMF(2006), pp.47~188
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116 BRI R RTALT A

Gross asset position in financial derivatives to capital

117 ERTARE &Y W GRT A

Gross liability position in financial derivatives to capital

118 SR R X ST

Trading income to total income

119 A _’g:%ﬁww 1_;;53;31.]&)4‘ drL _4'4

Personnel expenses to noninterest Expenses

120 e STES- S S S I try

Spread between reference lending and deposit rates

121 8Tk F3T5 1 F g KL

Spread between highest and lowest interbank rate

122 %‘:H;}_ﬁf LH;.—;}_NEA*_ALL;;:

Customer deposits to total (non-interbank) loans

123 T S TN

Customer deposits to total (non-interbank) loans

124 ML g R E S

Foreign-currency-denominated liabilities to total liabilities

125 NEP AT B A GHF ALK

Net open position in equities to capital

&R ¢ Financial Soundness Indicators (FSIs)-Concepts and Definitions, IMF

(-)F ~& F A ¥ (Capital to assets ; 113)
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(=)~ %k "& & % &2 F * ' 5 (Large exposures to capital ; 114)
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(2 )Fed A # hp 21 1k 4 B 40 59 (Geographical distribution of loans to total
loans ; 115)
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(z)&fpiTd HF &7 BT A8 F &0t 5 (Gross asset position in financial
derivatives to capital ; 116)
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(=)* %7 @2l 4 2 g F (Personnel expenses to noninterest Expenses ;5 119)
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(= ) B #4015 ¢ 53 3241 5¢ £ (Spread between reference lending and deposit rates ;
120)
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(M4 P #4530 91 5 g 1 £ (Spread between highest and lowest interbank rate ;
121)
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(1 )% = 5308 2 £ 5 B 2000 & (Customer deposits to total (non-interbank) loans
122)
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() 7h 3R W e R AR k4 B AR 5 (Foreign currency denominated loans to total
loans ; 123)
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(£ - )bt heng f k4 b S (Foreign currency denominated liabilities to
total liabilities ; 124)
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126 FAL AR AT AR S

Assets to total financial system assets

127 FA®REP 2 AR E(GDP) F
Assets to GDP
|28 ﬁgélF\ b"i’l"ﬁ\vfg‘~LL?"

Total debt to equity

129 AR W

Return on equity

130 or Bl Aot D

Earnings to interest and principal expenses

131 R R

Net foreign exchange exposure to equity

7 Hig T BRI AN B B NS T A A T2 (T TR -
%8 Financial Soundness Indicators Compilation Guide, IMF(2006), pp.88~190
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132 A ke ricE

Number of bankruptcy proceedings initiated

B} AJE ¢ Financial Soundness Indicators (FSIs)-Concepts and Definitions, IMF

(-)FAZ &p kAT A R & (Assets to total financial system assets ; 126)
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(Z)F A P 4 4% @ F (Assets to GDP ; 127)
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()8 f & d 4§ v 5 (Total debt to equity ; 128)
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(= )% 4 1# & 47 p¥ 3 (Return on equity ; 129)
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(Z )= » 2414 4= &1t F(Earnings to interest and principal expenses ; 130)
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(= )& b =& & 22 4 vt 5 (Net foreign exchange exposure to equity ; 131)
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(= ) A& ik ehY -8 (Number of bankruptcy proceedings initiated ; 132)
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133 v ff A i EP 4 & 4 (GDP)
Household debt to GDP

134 EN H]‘jluf\? )tﬂk_“i()\lf"-f‘"\’

Household debt service and principal payments to income

135 wEDHTIF E L

Average bid-ask spread in the securities market

136 HEDFE P RS

Average daily turnover ratio in the securities market

137 AL

Residential real estate prices

138 BES AR

Commercial real estate prices

|39 IIZ,}&")&F‘ |J:.F‘*“5&%F\LL£‘%:

Residential real estate loans to total loans

140 BESHAPEGPHFAE S

Commercial real estate loans to total loans

BRIFCE ¢ Financial Soundness Indicators (FSIs)-Concepts and Definitions, IMF

(-)a= FarikEp 2 A % e 5 (Household debt to GDP ; 133)
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2% Financial Soundness Indicators Compilation Guide, IMF(20086), pp.192~196
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(=)= i Lo & L d &gz~ ot 3 (Household debt service and principal
payments to income ; 134)
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(2)E % #-T 5§ ¢ L (Average bid-ask spread in the securities market ; 135)
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()7 £ 2 % & (Commercial real estate prices ; 138)
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(F)a=z 5+ A& Bk B4R % 5 (Residential real estate loans to total loans ;

139)
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, 207%
R 79,234 | 73,807 | 67,391 | 61,049 | 55904 | 49,173 | 41,543 | 38,108
196%
p A 66,846 | 60,492 | 55756 | 52,345 | 49,975 | 46,419 | 36,194 | 34,021
G 197%
R 68,253 | 62,658 | 57,118 | 51,710 | 47,263 | 45,033 | 37,474 | 34,588
208%
# R 75253 | 68,252 | 62,136 | 56,562 | 52,327 | 48,429 | 38,380 | 36,045
., 188%
%+l |58545 | 52760 |48,070 | 44948 | 43195 | 35908 | 32948 | 31,123
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