LUUY TU GIANG VIEN CHO FRM2- CREDIT RISK
(VUI LONG PQC TRUOC KHI HQC)

M6n nay c6 3 trong diém:

1. Rui ro tin dung (m6 hinh do luong rai ro tin dung nhu la cac phuong phap do
lwong PD, rui ro tin dung danh muc) Phan nay c6 nhiéu cong thuc phuc tap can lam
ki cac bai tap trong schweser dé biét cach tinh toan, nhat 1a phan PD theo merton
model, portfolio credit var va single factor model.

2. Rui ro tin dung dbi tac (dinh nghia, do ludng, giam thiéu). Phan nay thién vé ly
thuyét, it tinh toan nhung c6 nhiéu van dé dan xen giita thi truong va tin dung (ném
na |a rai ro phat sinh tir ca thi truong va tin dung). Ly thuyét 1a nhiéu nén cha trong
doc mindmap va nén viét thém nhiéu y can nhé vao mindmap dé doc lai

3. San pham phai sinh tin dung va san pham cau tric. Can luu y hoc va hiéu co ché

san pham 1a quan trong nhat, va tir d6 biét cach dinh gia cac san pham co ban nhu
CDS, 1i 16 cua céc trance CDO. bong thoi nam duoc rui ro cta san pham
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