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'Mega' Banks in the World

Mizuho Holdings
Sumitomo Mitsui
Deutsche Bank 2
Mitsubishi Tokyo F
Citigroup f
UF)
BNP Paribas
ABN-AMRO
JP Morgan Chase

HSBC

HJapanese Bank
OOther Country

0 200 400 600 800
Total Asset Size (bil. US$)

1,000 1,200 1,400
[Source: Newsweek]

[l wea iF; A0 Barchees Hmi ]
cope kni [ec o B hranres k0o Tea

1) Gy OREE]
HET

1} 4= FelT

d | Corpa OR0E0
7 5L PN

B DFELL P

Eslarses Berla raaics (D0 S0 00 - 2]

S TILFTSYRITH—LHYER—k

PortfolioBrowser™ / CreditBrowser® [&, &%t D/ \—KH 7
ITIRFLEVWERETELTOWET . —N—L RT LN T
BARL—F 4TV RT LIEE D UNIX, Linux, BEU
Windows NT / 2000 #H7R—kLET .

N—RDLT% Intel x86 7—FTIF¥Mo/N\AIURDAF
UNIX H—/\—FE TIRESHRIELTWET . 8ELEIILF ALY
TAVTEMEOLAP X ZAAMBED /0 TH/80—I2&KY,
HEEFv—hEAFNIBN—F 7 OEHMEREIEELZ
AAT7EWEET .

PortfolioBrowser™ / CreditBrowser® [L&RE_% PC LDk
WOTWAUE—Tz—RTEH, ZOERIZH DD IEHEEH
LHBIEMT IV —av OEHEBZT, TLAR R
ROBEICETHVRATLTY .

CHBALHETI DY

ERYRIPOHEIRIDI 2L —2aV T8, 1990 FRAPLRICHADEE
BONEFLTEALLTHIRVERFESZ RBICELVGERIZERT
LEVEY . REEHIERCHES  ROIT—H2EDERSHNYRVEEIIaL—
AVEMOBORELGETY . HEOV AT LATRHERIELE-FEEERALEY,
FETAOHMELTHE T 2LEDEBEBLONTE-OANERETYT .

PortfolioBrowser™ / CreditBrowser” TIZ#IHIEENSEZSERE D/ T+—
YURFS|IEHTHREAABEERERLEL:. VRATLRBREREILCH, TuHb
TRALB(CHBEZELNICLEDBVNRERESISHLSIIHZRMRAERS
SETY . MERFICHEFINE / T ILF ALy T4 BiftiadE A, SEREEICIE HPC
(High Performace Computing) TR EER, RELTOI 539 T—4
DRICEZEMLANIILDR—/IR—aVE1—TAV T EBAN—FI 7 Talg
[ZLELE:.

ZTOFER  #hIZFEHIZE R 100 5RITHERR 100 ~ 100 F[E, ZEAROE T
ANOTEAL—Lar N HBEROSBICAREICRYELE. 7TV r—ay
ELTXFEVHRREOMEEETT . HIEPEWEIT—2DTIL 22— 30
LEHEDEETY .

Large Scale Credit VaR Simulation & OLAP Test by CreditBrowser® 3.0

1) Compaq GS320 32 EV67 731MHz Trué4 5.1 cxx 6.2 20m22s
2) Sun E10000 64  Ultra SPARC II 400MHz Solaris 8 Forte EE6 30m58s
3) HP N4000 8  PA-8600 550MHz HP-UX 11.0 aCC 1h7m9s
4) Compaq DS20E 2 EV67 667MHz Tru64 4.0F cxx 6.2 2h59m7s
5) DELL PE6300 4 Pentium III Xeon 500MHz ~ RedHat 6.2E  gcc 2.95.2 4h14m14s
6) DELL PW620 2 Pentium III Xeon 1GHz Windows 2K MSVC++ 4h17m6s
7) HP A500 2 PA-8500 440MHz HP-UX 11.0 aCC 5h8m16s

Note:The simulation is 10,000 times Full Monte Carlo, transaction by transaction.
Test data is the world biggest commercial bank's corporate loan size.
Approx. 50,000 obligors and 150,000 each loan transactions.
Credit risk model is 'TYPE II'.
Compute 4-layered OLAP hyper cubes with PDF, Risk Contribution, CVaR etc.
Both DM and MTM are simulated simultaneously in different OLAP cubes.

Ultra Large Scale Credit VaR Simulation & OLAP Test by CreditBrowser® 3.0

1) Compaq GS320 32 EV67 731MHz Tru64 5.1 cxx 6.2 4h43m44s
2) Sun E10000 64  Ultra SPARC II 400MHz Solaris 8 Forte EE6 4h54m43s

Note:The simulation is 10,000 times Full Monte Carlo, transaction by transaction.
Test data is the world biggest bank holding company's entire loan asset size.
Approx. 1.5 million obligors and 3 million each loan transactions.

Credit risk model is 'TYPE II'.
Compute 4-layered OLAP hyper cubes with PDF. No Risk Contribution.
DM is simulated in single OLAP cube.
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