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(1/3)

)
1 01/14 * 2 56
2 02/13- 2006 8 58
02/14
3 02/27 QIS3 3 103
4 04/09 3 75
5 | (1) 06/07 - 2 58
(2) 07/11
6 06/25 CP3 3 69
7 06/26- 14 61
06/27
09/09 6 95
10/25 FRM(Financial Risk Manager) 1 57
10 10/25 FRM(Financial Risk Manager) * 3 39
11 11/11 * 8 77
51 748




(2/3)

( )
1 09/24- 12 104
09/25 *
2 09/22- | Workshop A 9 61
09/23 *
3 04/18 | Workshop B Basel Il 3 99
4 09/26 | Workshop C Basel Il 3 84
S 09/26 | Workshop D Basel II 3 75
6 09/29 | Workshop E * 6 103
7 09/19 | Workshop F * 6 85
8 04/18 | Workshop G 3 78
45 689




92

(3/3)

10/29 106
11/05 3 114
11/12 3 113
11/21 3 120
11/26 2 106
12/03 2 104

16 663

1 26 2,100
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(VAR)




- FRM

o (Financial Risk Manager, FRM)
GARP (Global Association of Risk Professionals)

GARP
2003 FRM

= 2003 FRM 275
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10

(VAR)
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10
11

12
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( )

1 2

2 3

3 S&P Moody’s

Fitch

4 Fair Isaac
* EDS RiskMetrics PwC Deloitte Consulting GARP BAI
* Deutsche Bank DBS Bank

best

practice.



Credit Portfolio Risk
Management

Risk
Management
Association

Credit Structures and
Securitization

Euromoney
Training

15



VAR

6

9

1A







( ) 61



(Risk Management)

McGraw Hill

(Managing Bank Capital)

John Wiley

(Credit Risk Models & the Basel
Accor ds)

John Wiley

10
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