Topics covered in the exam
· Interest rate risk 1
· Interest rate risk 2
· Market risk
· Credit risk for individual loan
· Credit risk for portfolio of loan
· Liquidity risk
· Credit analysis
· Credit policy
· International terms of payment
· Note that there is no presentation case in the final exam
Format of the exam (Total 260 points)
Problem solving and explanation
1. Calculation on Repricing gap (30 points)
2. Duration calculation and Leveraged adjusted duration gap  (20 points)
3. Calculation of market risk (VaR) for individual asset and portfolio (40 points)
4. Calculation of credit risk for each loan (60 points)
5. Calculation of credit risk for a portfolio loan (30 points)
6. [bookmark: _GoBack]Calculation on Credit policy (30 points)
7. Short answer and fill in the blank (50 points)
 
