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1.A VAR Measure

9. An independent risk officer function
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procedures

5. Frequent mark-to-market

6. Stress testing and simulation
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Reporting Evaluation
& Control
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rewards ? - RORAC - Back-testing Monitoring Actual
Credit Risk
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1.A VAR Measure

2. An independent risk officer function
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5. Frequent mark-to-market

6. Stress testing and simulation
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