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Nova Science Publishers Inc. Paperback. Book Condition: new. BRAND NEW, Econometric
Modeling of Value at Risk, Timotheos Angelidis, Stavros Degiannakis, Recently risk management
has become a standard prerequisite for all 1nancial institutions. Value-at-Risk is the main tool of
reporting to the bank regulators the risk that the 1nancial institutions face. As it is essential to
estimate it accurately, numerous methods have been proposed in order to minimise the forecast
error. This book provides a selective survey of the risk management...
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The best pdf i actually read. It is de1nitely simplistic but shocks in the 1fty percent of the book. You may like how the author compose this
ebook.
-- Jordi Champlin-- Jordi Champlin

Very beneficial for all type of folks. It can be rally intriguing throgh studying time. You will like how the writer publish this ebook.
-- Nathan Cruickshank-- Nathan Cruickshank

Totally one of the better pdf I have at any time read through. It really is simpli1ed but shocks within the 50 % from the ebook. Once you begin to
read the book, it is extremely difficult to leave it before concluding.
-- Mariano Spinka-- Mariano Spinka
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