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mby ! 2010 FRM Sch. 2011 FRM Sch.
Foundations of Risk Management
Quantitative Analysis
Quantitative Analysis - VaR(5&) 2011 WXHOA HZAO|
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Valuation & Risk Models(5%) flF BoAXER S5)
Valuation & Risk Models - Fixed Income(5¥)
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B Operational & Integrated Risk Management
= Topic

* Model Risk
« Enterprise Risk Management: Theory and Practice

« Capital Allocation and Performance Measurement

21 « Estimating Liquidity Risks

* Principles for Sound Liquidity Risk Management and Supervision




« Basel II: International Convergence of Capital Measurement and Capital

Standards: A Revised Framework — Comprehensive Version

* Guidelines for computing capital for incremental risk in the trading book

— final version

» Revisions to the Basel II market risk framework — final version

« Range of practices and issues in economic capital modeling

 Using approximate results for validating value-at-risk

» Areview of the key issues in operational risk capital modeling

* Challenges and pitfalls in measuring operational risk from loss data

T 5ERt - 73 X}

« Implications of Alternative Operational Risk Modeling Techniques

[2011'H Schweser Notes A}

» The Basel Committee's response to the financial crisis: report to the G20

]

» Developments in Modelling Risk Aggregation

* The Group of Governors and Heads of Supervision reach broad agreement

on Basel Committee capital and liquidity reform package

B Current Issues in Financial Markets
= Topic
* The Panic of 2007
MHE ote B& . -
o o « Has Financial Development Made The World Riskier?

[2010 Schweser Notes Al

* This Time is Different: A Panoramic View of Eight Centuries of Financial

2] Crises
* Failure Mechanics of Dealer Banks [Current = ORM]
* Risk Management Lessons Worth Remembering from the Credit Crisis of
2007-2009
* Report of the Staffs of the CFTC and SEC to the Joint Advisory
Committee on Emerging Regulatory Issues

HZA = 28 e The U.S. and Irish Credit Crises: Their Distinctive Differences and
=1 35| X} - 55X} Common Features
[2011'F Schweser Notes A} « Interpreting sovereign spreads
]

» Making Over-the-Counter Derivatives Safer: The Role of Central

Counterparties

* FSF Principles for Sound Compensation Practices

* Deciphering the Liquidity and Credit Crunch 2007-2008

» Examiner’s Report on Lehman

B Risk & Investment Management
=] Topic
HZ olE HY » Portfolio Construction

o 13X} - 43X}

* Performance Analysis

[2010' A Schweser Notes A}

* Portfolio Risk: Analytical Methods

]

* VaR and Risk Budgeting in Investment Management




* Risk Monitoring and Performance Measurement

* Risk Monitoring and Performance Measurement

* Individual Hedge Fund Strategies

* Finding Bernie Madoff: Detecting Fraud by Investment Managers

* Risk Budgeting for Pension Funds and Investment Managers Using VaR,

by Michelle McCarthy
* The Capital Asset Pricing Model: Theory and Evidence
HA = 28 » Trust and Delegation
= 53[XF - 75X} » An Empirical Analysis of Hedge Funds, Mutual Funds, and U.S. Equity
[2011'3 Schweser Notes At | Portfolios
]

* Risk Management for Hedge Funds: Introduction and Overview

* Leveraged Buyouts and Private Equity
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