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. Basel Committee
. Bank for International Settlements
credit risk
market risk
operational risk
. strategic risk
. reputational risk
8. operational loss
9. internal fraud
10. external fraud
11. employment practices & workplace safety
12. clients, products & business practices
13. damage to physical assets
14. business disruption & system failures
15. execution, delivery & process management
16. cause-based
17. legal risk
18. systemic risk
19. information technology
20. Basic Indicator Approach
21. standardized approach
22. Advanced Measurement Approaches
23. capital charge
24. Gross Income
25. least worst option
26. Minimum Regulatory Capital
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31. Internal Measurement Approach (IMA)
32. Loss Distribution Approach (LDA)
33. Expected Loss

34. exposure indicator

35. probability of loss event

36. loss given event

37. frequency distribution

38. severity distribution

39. statistical simulation

40. Simulation

41. Monte Carlo

42. Neural Network

43. Logit and Probit

44. web-based
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3. King J.L., Operational Risk. First Edition, John
Wiley & Sons, (2001).

4. Alexander C.., Operational risk. First Edition,
Prentice Hall, (2003).
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vanced Measurement Approaches for Regulatory
Capital, (July 2003).



8. Rosengren E., Data for operational risk. Presen-
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uary 2004).
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20. Beroggi G.E.G., Wallace W.A., Operational
Risk Management: The Integration of Decision,
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