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Originate&Hold to
maturity/default

Do not make bad loans
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FleetBoston
“Rethinking Large Corporate Banking” RMA Journal June 2003

O Fleet Bank BankBoston 1999 FleetBoston Financial
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O Customer Value Planning
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Survey of Credit Portfolio Management Practices 2004
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CDO
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Annual Report

Deutsche Bank

Presentation

O 2002
O Loan Exposure Management Group LEMG 2003
Threshold Policy
<2003 > 180
<2004 > 360
<2006 >
CLO
A42 01 2,650 05 1,530
100 A40 01 1,070 03 6 640
A 38 03 04 10
ROE 01 05
LEMG
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2002 4
2006 3
2005 4
UFJ CPM n.a.
2005 11
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ex.
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o JSLA

2002 10
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