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risk, but the fall in value is often associated with a deterioration in the credit quality of the issuer, which is
related to credit risk. The ideal way forward for a successful handling of ï¬•nancial risk is a holistic approach,
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ing new material on portfolio credit derivatives and counterparty credit risk. There is a new market-risk
chapter, bringing together more detail on mapping portfolios to market-risk factors and applying and
backtesting statistical methods. We have also extended the treatment of the fundamental topics of risk
measures and risk aggregation.
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the Princeton Series in Finance Series Editors Darrell Dufï¬•e Stanford University Stephen Schaefer London
Business School Finance as a discipline has been growing rapidly.
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Describing the latest advances in the field, Quantitative Risk Management covers the methods for market,
credit and operational risk modelling. It places standard industry approaches on a more formal footing and
explores key concepts such as loss distributions, risk measures and risk aggregation and allocation
principles. The book's methodology draws on diverse quantitative disciplines, from mathematical finance and
statistics to econometrics and actuarial mathematics.
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management and extended treatment of credit risk, including counterparty credit risk and CDO
pricingIncludes a new chapter on market risk and new material on risk measures and risk
aggregationAudiobook Free PDF Quantitative Risk Management: Concepts, Techniques and Tools
(Princeton Series in Finance) Pre Order Original book Click to download ...
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modelling empirical return data. The second section illustrates the use of elliptical distributions in modelling
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materials for students of Quantitative Risk Management as applied in the financial industry.
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