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John Wiley and Sons Ltd, United Kingdom, 2009. Hardback. Condition: New. Volume IV ed..
Language: English . Brand New Book. Written by leading market risk academic, Professor Carol
Alexander, Value-at-Risk Models forms part four of the Market Risk Analysis four volume set.
Building on the three previous volumes this book provides by far the most comprehensive, rigorous
and detailed treatment of market VaR models. It rests on the basic knowledge of financial
mathematics and statistics gained from Volume I, of factor models, principal component analysis,
statistical models of volatility and correlation and copulas from Volume II and, from Volume III,
knowledge of pricing and hedging financial instruments and of mapping portfolios of similar
instruments to risk factors. A unifying characteristic of the series is the pedagogical approach to
practical examples that are relevant to market risk analysis in practice. All together, the Market Risk
Analysis four volume set illustrates virtually every concept or formula with a practical, numerical
example or a longer, empirical case study. Across all four volumes there are approximately 300
numerical and empirical examples, 400 graphs and figures and 30 case studies many of which are
contained in interactive Excel spreadsheets available from the the accompanying CD-ROM...
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Reviews

This pdf is really gripping and intriguing. it was actually writtern very completely and beneficial. You wont really feel monotony at whenever you want of
your time (that's what catalogues are for about in the event you request me).
-- Ms. Gracie Nicolas

A very awesome ebook with perfect and lucid information. It is really simplified but unexpected situations in the 50 % of your pdf. I am pleased to let you
know that here is the greatest book i have study inside my very own lifestyle and can be he greatest ebook for at any time.
-- Noah Bruen
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