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Introduction Eﬁ'ﬁ%a.. A

Overview of modeling in the context of a financial institutions
Anatomy of a credit risk models

Credit risk model: consumer versus commercial credit
Credit risk model: retail portfolio versus single credit
Overview of credit risk measurement system life cycle

Understanding elements of a credit default risk
measuring system

A stylized life cycle of a credit risk rating system in action

Developing an new rating system
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Deploying the new system and integration into
credit operation
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Post-deployment testing of the system: when should
you make changes to the system?
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