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Princeton University Press, United States, 2011. Hardback. Condition: New. Language: English .
Brand New Book. The implementation of sound quantitative risk models is a vital concern for all
financial institutions, and this trend has accelerated in recent years with regulatory processes such
as Basel II. This book provides a comprehensive treatment of the theoretical concepts and
modelling techniques of quantitative risk management and equips readers - whether financial risk
analysts, actuaries, regulators, or students of quantitative finance - with practical tools to solve
real-world problems. The authors cover methods for market, credit, and operational risk
modelling; place standard industry approaches on a more formal footing; and describe recent
developments that go beyond, and address main deficiencies of, current practice. The book s
methodology draws on diverse quantitative disciplines, from mathematical finance through
statistics and econometrics to actuarial mathematics. Main concepts discussed include loss
distributions, risk measures, and risk aggregation and allocation principles. A main theme is the
need to satisfactorily address extreme outcomes and the dependence of key risk drivers. The
techniques required derive from multivariate statistical analysis, financial time series modelling,
copulas, and extreme value theory. A more technical chapter addresses credit derivatives. Based on
courses taught to masters...
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It in a single of the most popular ebook. It really is simplified but excitement in the fi=y percent from the pdf. It is extremely di>icult to leave it before
concluding, once you begin to read the book.
-- Joy La ng osh-- Joy La ng osh

This book is great. it absolutely was writtern really perfectly and beneficial. You may like how the blogger compose this book.
-- Pink Ha ley-- Pink Ha ley
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