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About KESDEE

KESDEE's training courses are focused on the Financial Services Industry and are
developed by experienced finance practitioners.

KESDEE's Certification Tutorials (web-based exam preps) are online training
programs designed to train candidates seeking professional designations. With
the advantage of accessing a training program 24/7, professionals have the
convenience of learning from their home or office using a desktop or laptop.

KESDEE's eFRM Coach for FRM Exam
The online tutorial that helps you to prepare for the FRM Exam!
KESDEE, with its expertise in developing online Tutorials for Certification Exams,

has developed eFRM Coach for FRM Exam, a comprehensive self-study guide for
the FRM Exam.

eFRM Coach for FRM Exam has every formula, definition, concept and
application for all subjects covered in the FRM Exam. While the interactive study
modules foster benchmarking and self-assessment against other candidates, the
mock exams are modeled on the same lines as the final exam.

Product Features:
Available as a comprehensive self-study package
State-of-the art simulated learning environment
Unparalleled subject matter with valuable reference sources
Immediate diagnostic results analysis

Learner friendly courses complete with: T 3
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Formulae, definitions and concise summaries d et s 3g caknr  tooton

Interactive simulations

Online Chat, Discussion Forum, E-mail Subject Matter
Expert, Glossary, FAQs and pocket reference

Solved examples, practice exercises and quizzes
Timed tests in exam format

Personalized results for self-assessment

b RAROC can also be used to measure the performance of individual traders. In the example cited in the
previcus scresn about the $100 millon trades on the S-year US Treasury note and the FTSE 100 index,
let's assume that the traders responsible for these trades each generate §2 milkion in revenues. Assume
that the actual capital tied up is 6 mn and 22 mn,
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eFRM Part I Exam UsS$ 175
eFRM Part II Exam Us $ 200

eFRM Both Part I & Part I1 uUs $ 300

For multiple delegate discounts
For enterprise licence Pricing
For academic institution Pricing
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for more details about the FRM Certification Exam KESD@eE

eFRM Part I
Library of 37 Courses

Foundations of
Risk Management

. Overview of Risk Management

Quantitative Analysis

. Time Value of Money

. Classification of Risks

. Descriptive Statistics

. Capital Allocation

. Probability Distribution

. CAPM and Multifactor Models

. Fundamentals of Statistics I

. Case Study - Metallgesellschaft

. Fundamentals of Statistics II

. Case Study - Sumitomo

. Forecasting correlation & Volatility

. Case Study - LTCM

. Extreme Value Theory - Basic Principles
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. Case Study - Barings Bank
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. Monte Carlo Methods

Financial Markets
and Products

. Introduction to Derivatives

Quantitative Analysis

. Value-at-Risk

. The Futures Market

. VaR Methods

. Fixed Income Derivatives

. Yield Measures

. Valuing Futures and Forwards

. Yield Curve Analysis

. Swaps

. Bond Pricing

. Options

. Bond Price Volatility

. Bond Markets

. Principles of Options Pricing

. Corporate Bonds

. Stress Testing
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. Currency Risk and Currency Markets

10. Commodity Risk and Commodity Markets
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. Overview of Credit Risk

10. Rating Agencies and Their Grades

11. Transition Matrix and Correlated Migration

5280 Carroll Canyon Road; Suite 220, San Diego; CA 92121, U.S.A
Tel: 858-558-8118, 858-558-8228 Fax: 858-558-8448
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for more details about the FRM Certification Exam KESD@eE

eFRM Part I1
Library of 46 Courses
Market Risk Measurement and Management Operational and Integrated Risk Management
1. Volatility Smile and Volatility Term Structure 1. Risk Capital
2. Exotic Options 2. Estimating Liquidity Riskr
3. Duration and Convexity of Fixed Income Securities 3. Model Risk
4. Key Rate and Bucket Exposures 4. Aligning Basel II Operational Risk and Sarbanes-Oxley 404
5. The Science of Term Structure Models 5. Risk and Capital Adequacy
6. Mortgage-Backed Securities 6. Enterprise Risk Management
7. Pre-payment Models 7. Loss Distribution Approach
8. Mortgage-Backed Securities - Structures 8. Principles of Sound Liquidity Risk Management
9. Backtesting Var and Supervision
10. VaR Mapping 9. Basel II-An Overview
11. Extreme Value Theory 10. Basel II-Risks and Measurement
12. An Overview of Mortgages and Mortgage Market 11. Basel's Supervisory Guidance for Fair Value Practices
13. Valuation of Mortgage-Backed Securities 12. Guidelines for Computing Incremental Risk Charge
13. Basel II Market Risk Amendment
Credit Risk Measurement and Management Risk Management and Investment Management
1. Counterparty Risks 1. Risk Budgeting and Setting Risk Limits
2. Credit Risk Transfer 2. Hedge Fund Risk Management - I
3. Credit Derivatives 3. Hedge Fund Risk Management - II
4. The Structuring Process 4. Pension Fund Risk Management
5. Securitization
6. Collateralized Debt Obligations
7. Overview of Credit Risk
8. Default Risk
9. Loss Given Default
10. Approaches to Measuring Credit Risk
11. Actuarial Approach and CreditRisk +
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. Contingent Claim Approach and the KMV Model

. Credit Migration, Transition Matrices, and Credit Metrics

. Mckinsey Credit Portfolio View

. Credit Risk Mitigation - Netting

. Credit Risk Mitigation Margin and Collateral Requirements
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To buy online please visit the below link:
http://www.kesdee.com/frm/

5280 Carroll Canyon Road; Suite 220, San Diego; CA 92121, U.S.A

Tel: 858-558-8118, 858-558-8228 Fax: 858-558-8448
Website: E-mail:
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The Global Association of Risk Professionals (GARP)

GARP is a not-for-profit association consisting of over 1,50,000 individuals around the world who are involved in financial risk
management.

GARP members come from over 195 countries, and work in regional and global banks, asset management firms, insurance
companies, central banks, consulting firms, technology solution companies, securities regulators, hedge funds, universities,
large industrial corporations and multinationals.

The Financial Risk Manager (FRM)

The Financial Risk Manager (FRM) is the certification recognized among financial risk professionals worldwide, over 24,000 FRMs
across the globe.

About the Exam

Each part of the FRM Exam is four hours long. Part I consists of 100 multiple choice questions and Part II contains 80 multiple
choice questions. Part I is offered in the morning session and Part IT in the afternoon session of each Exam administration.

FRM Part I Exam will have 100 multiple-choice questions.
FRM Part IT Exam will have 80 multiple-choice questions.
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The FRM Part I Exam will cover the following topics:
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Foundations of Risk Management
Quantitative Analysis

Financial Markets and Products
Valuation of Risk Models
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The FRM Part IT Exam will cover the following topics:

By interpol.
=1.4841 + {19714 - 14841) % (3.41-3)
=1.684%

\iSR(%) at the duration vertex of 3.41 years is ‘

Hence, the durstion bazed WaR = $500 ¥ (1.684/100) = §8.42 million
Risk and Correlations for L.S zera-coupon bands (Monthly VaR at 95% level)

Market Risk Measurement and Management
Credit Risk Measurement and Management ez B Lk
Operational and Integrated Risk Management A T

Risk Management and Investment Management Pome oo omomeomy T
Current Issues in Financial Markets Eriimicineo o r Ee

Registration and Information
For more information on the examination and certification, registration procedure, fees and test center locations,
please visit www.garp.org/frm

Disclaimer

GARP does not endorse, promote, review or warrant the accuracy of the products or services offered by KESDEE of FRM
or ERP related information, nor does it endorse any pass rates claimed by the provider. Further, GARP is not responsible
for any fees or costs paid by the user to a FRM/ERP or KESDEE. FRM®, ERP®, GARP®, Global Association of Risk
Professionals™, are trademarks owned by the Global Association of Risk Professionals, Inc.
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