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The Selection of Post-Evaluation Target Companies for Korea

Technology Finance Corporation using Sampling Method

Jeongwook Seo

Department of Statistics, The Graduate School,
Pukyong National University

Abstract

In this thesis, we propogse a feasible sampling method to select
post—-evaluation target companies for Korea Technology Finance
Corporation(KIBO), 'which is used to investigate change of grade for
assurance companies in the KIBO.

By Designed sampling method, we expect that post evaluation will be
performed easily including added technical evaluation assurance application
companies every year. By writing grade transition matrix, in addition, we
expect that correct /assessment of Knowledge assets considering small

business properties+and efficient management will be carried out.

Key words : post evaluation, technology evaluation system, sampling

method, transition matrix
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115 214 2.87 17 2.78 794 0.09 0.26
118 185 2.48 14 2.29 7.57 0.19 0.48
201 125 1.68 13 2.12 10.40 0.45 0.75
202 101 1.35 7 1.14 6.93 0.21 0.28
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proc import out=raw sampling data datafile='G:\+=it analysis
data\sampling data.xls' dbms=excel replace;

getnames=yes;

sheet="sheetl$"';

run;

/*A| 2~ "ol 3 EeQ7] : raw data*/
libname kibo 'E:\i=it amnalysis data';

proc copy in=kibo out=work; run;

/*********}\1% 1;!1 ?j:rLr,H/g— . {:—]]0]]51 %%—**********/

oH
¢H

Tl Lol O
=] =
B a2

AR BE T A
guarantee = 2 : B offtollA

*/

data total data;

=
=

i

set raw sampling data;

if n eq 1l or grade eq . then delete;

appraisal date type=input (appraisal date, yymmddl2.);
appraisal year=year (appraisal date type);

appraisal month=month (appraisal date type);

if appraisal month le 6 then half = 1;

else half = 2;

appraisal half = appraisal year*10 + half;



accident date type=input (accident date, yymmddl2.);
accident year=year (accident date type);

accident month=month (accident date type);

event year=accident year-appraisal year;

event month=accident month-appraisal month;

event residence=event year*l2+event month;

half residence=int (event residence/6);

run ;

/14 W AR Ve £F 2 Ve ew-wat
F 1d o oAl 7187k o1l 8l& | Sl sy,

}_
A 7o ik AFE 7L D FIr RS giE Hrle #dstn Y e

proc sort datastotal. data;
by unique num appraisal date type;

run;,

data total data;

set total data;

dif appraisal date = abs(dif (appraisal date type));

if unique num ne lag(unique num) then dif appraisal date =
dif grade = abs(dif(grade));

if unique num ne lag(unique num) then dif grade = 9999

if dif appraisal date le 365 then under year =1

/*under year=1 : &4 7I¥g< 1d W AF7+/



else under year = 0;
if dif grade eq 0 then same grade = 1;
/*same grade=1 : o] H7}¢} 5YU SH*/
else same grade = 0;
if dif appraisal date eq 9999 or under year eq 0 or (under year
eq 1 and same _grade eq 0) then appraisal num+l ;

run;

/*AB7E 7)z=e] dE T Pt Al A : appraisal num (B7HHE) O FEo
glold. AA 7l& B/ AL 24,3327%/

data total appraisal data;

set total data;

if under year eqg 1 and same_grade eq 1 then delete;

run;

/RS WA e B3 AA - sd 7= g AT F REsdd
7120 A B A= golxy

data guarantee data;

rot
o,

=
e

set total data;
if guarantee eq 1;

run;

[eAT FALAG} FY V%] @ T HEFHS Ee/
proc sort data=guarantee data;
by unique num appraisal date type;

run;

data cum balance;
set guarantee data;
if appraisal num ne lag(appraisal num) then cum balance =

balance;



else cum balance + balance;

run;,

/*HT A e A Hagdwt 4 B

14,5437/

ol\
e
rlo

proc sort data=cum balance;
by unique num appraisal num appraisal date;

run;

data appraisal data;

set cum balance;

by unique num appraisal num appraisal date;
if last.appraisal num eq 1

run;

/*BFES

(i,
N
by
o
>
v
fto.
1)
>
=l
P
ik
ol
1%
*
~

B
/*REZIE AR A A ¢ g gy
proc tabulate data=appraisal data missing;
class appraisal half half-.residence;

var cum balance;

table half residence all, appraisal half*n all;
appraisal half*cum balance*sum;

where accident eq 1 and cum balance ne .;

run;

/7 AA 71ER 7 B g/
proc tabulate data=appraisal data missing;
class appraisal half;

table appraisal half all, n;



run;

/R 7SR A/
proc freq data=total appraisal data;
table appraisal half;

run;

/A W AR A% AA W A9 BE, Alx, el gl ohe
WAFIE*/

data appraisal data;

set appraisal data;

if cum balance ne . then g balance = 1;

else g balance = 2;

run;

proc tabulate data=appraisal data missingy
class guarantee aceident-g balance appraisal half;
table guarantee*accident*g-balance all; appraisal half*n all;

run;

/*ew TAE R B B a e/

data appraisal data;

set appraisal data;

if guarantee eq 0 or grade eqg . or cum balance eq . or accident

eq 1 then delete;



run;

proc tabulate data=appraisal data missing;
class grade;

var cum balance;

table grade all, cum balance* (n mean);

run;

/*AF BBET o1 AFHTF B Bk A9 HEay
data sampling data;

set appraisal- data;

if grade in /(6 7 8.9 10) 4then delete;

run;

proc tabulate data=sampling datal missing;
class grade appraisal half;
table appraisal half all, grade all;

run;

A == 3Lo
/********ﬁi%ﬁ“i EHJE} Q—L*********/

proc tabulate data=sampling data missing;
class grade appraisal half;

table grade all, appraisal half all;
where appraisal half ge 20081;

run;



/**********é;ﬂ sampling****x**xx /
data sampling data;

set sampling data;

if appraisal half ge 20081;

run;

proc sort data=sampling data; by appraisal half grade center;

run;

data sampling data;
set sampling data;
obs= n ;

run;

%macro sampling (sampling count, seed num) ;
proc surveyselect data=sampling data
method=sys
n=(&sampling count)
out=out. sampling
seed=é&seed -num;
strata grade appraisal half ;

control center;

run;,

$mend;

$sampling ( 1 1 1
3 4 12 4
18 27 51 18
41 52 93 35
51 68 100 32

,1232)



data out sampling (keep=obs sampling num sampling);

set out sampling;
sampling num= n ;
sampling=1;

run;

proc sort data=sampling data;
by obs;

run;

proc sort data=out sampling;
by obs;

run;

data sampling outcome;

merge sampling data out sampling;
by obs;

if samplingieq . then sampling = 0;
count=1;

run;

/*sampling <l*/

proc freq data=sampling outcome;

table grade*appraisal half/nopercent norow nocol;

where sampling eq 1;

run;

proc print data=sampling outcome;

var obs unique num appraisal date appraisal half grade

sampling;

center



where grade eq 2 and appraisal half eg 20081

run

/*sampling A3} thEA &<l . HHx/
%macro representative (check var);
proc freq data=sampling outcome;

table &check var;

run;

proc freq data=sampling outcome;
table &check var;
where sampling eqg 1

run;,

proc sql;

create table sampling pntl as
select, &check var,
count (&check var) as total cnt,
sum (sampling)-.as sample cnt
from sampling outcome
group by &check var;

run;,

proc sql;

create table sampling pnt2 as
select &check var, total cnt, sample cnt,
(sample cnt/total cnt)*100 as sampling rate,
(total cnt/sum(total cnt))*100 as total pnt,

(sample cnt/sum(sample cnt))*100 as sample pnt



from sampling pntl;

run;

proc sql;
create table sampling &check var as
select &check var, total cnt, total pnt, sample cnt,
sample pnt, sampling rate,
abs (total pnt-sample pnt) as diff comp ratio,
total pnt* (abs(total pnt-sample pnt)) as weight diff,
mean (total pnt* (abs (total-pnt-sample pnt))) as
weight sum diff
from sampling pnt2;

run;,

proc sql;
create table sampling error &check var as
select mean (total pnt* (abs(total pnt-sample pnt))) as
error_ é&check var
from sampling pnt2;
run;

$mend ;

srepresentative (center)
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