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Ibid., P. 9. 2
Bessus, Joel, Op. Cit., P.101 A3
Smith Son, Charles, Op. Cit., P. 10. 4

5 (Gundlach, Matthias and Laharas, Frank,” Credit Risk in the Banking Industry"”,
Springer — Verlag Berlin Hendel erg, Spring 2004, Pp: 76 — 79.
6 (Jerian, PhiliPpe, Value at Risk: The New Benchmark for Controlling Market Risk,
(3" Edition) McGraw Hill Companies, Inc, US, 2007, P.85.
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CSFB International in Countries of USA, 1997, Pp:3-4.
Saunders, Anthony, Credit Risk Measurement New APpoaches to Value at Risk and (2
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