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MARKET RISK ANALYSIS (HARDBACK)

John Wiley and Sons Ltd, United Kingdom, 2009. Hardback. Book Condition: New. 1. Auflage. 260 x 178 mm.
Language: English . Brand New Book. Market Risk Analysis is the most comprehensive, rigorous and detailed
resource available on market risk analysis. Written as a series of four interlinked volumes each title is self-
contained, although numerous cross-references to other volumes enable readers to obtain further background
knowledge and information about financial applications. Volume I: Quantitative Methods in Finance covers the
essential mathematical and financial background for subsequent volumes. Although many readers will already
be familiar with this material, few competing texts contain such a complete and pedagogical exposition of all
the basic quantitative concepts required for market risk analysis. There are six comprehensive chapters
covering all the calculus, linear algebra, probability and statistics, numerical methods and portfolio
mathematics that are necessary for market risk analysis. This is an ideal background text for a Masters course
in finance. Volume II: Practical Financial Econometrics provides a detailed understanding of financial
econometrics, with applications to asset pricing and fund management as well as to market risk analysis. It
covers equity factor models, including a detailed analysis of the Barra model and tracking error, principal
component analysis, volatility and correlation, GARCH, cointegration, copulas, Markov switching, quantile
regression, discrete choice models, non-linear regression, forecasting and model evaluation. Volume III: Pricing,
Hedging and Trading Financial Instruments has five very long chapters on the pricing, hedging and trading of
bonds and swaps, futures and forwards, options and volatility as well detailed descriptions of mapping
portfolios of these financial instruments to their risk factors. There are numerous examples, all coded in
interactive Excel spreadsheets, including many pricing formulae for exotic options but excluding the calibration
of stochastic volatility models, for which Matlab code is provided. The chapters on options and...

R ea d Ma r ket R isk Ana lysis (Ha r dba ck) O nline              
Downloa d PDF Ma r ket R isk Ana lysis (Ha r dba ck)            

 

 

http://www.medianetwork.site/market-risk-analysis-hardback.html
http://www.medianetwork.site/market-risk-analysis-hardback.html
http://www.medianetwork.site/market-risk-analysis-hardback.html


B8ORN9HED2TR » eBook \\ Market Risk Analysis (Hardback)

Related eBooks

C h ild ren  s Ed u catio n al Bo o k:  J u n io r L eo n ard o  Da Vin ci :  A n  In tro d u ctio n  to  th e                                
A rt,  Scien ce an d  In v en tio n s o f  Th is Great Gen iu s.  A ge 7 8  9  10 Y ear- Old s.  [ U s                                      
En glish ]  ( Pap erb ack)     
Createspace, United States, 2013. Paperback. Book Condition: New. 254 x 178 mm. Language:
English . Brand New Book ***** Print on Demand *****.ABOUT SMART READS for Kids . Love
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A  Smarter Way  to  L earn  J av aScrip t:  Th e N ew  A p p ro ach  Th at U ses Tech n o lo gy  to                       
C u t Y o u r Ef f o rt in  H alf  ( Pap erb ack)             
Createspace, United States, 2014. Paperback. Book Condition: New. 251 x 178 mm. Language:
English . Brand New Book ***** Print on Demand *****.The ultimate learn-by-doing
approachWritten for beginners, useful for experienced developers who want to...
Sav e eBo o k »  

Th e Fro g Tells H er Sid e o f  th e Sto ry :  H ey  Go d , I  m H av in g an  A w f u l Vacatio n  in                                        
Egy p t Th an ks to  M o ses! ( H ard b ack)          
Broadman Holman Publishers, United States, 2013. Hardback. Book Condition: New. Cory
Jones (illustrator). 231 x 178 mm. Language: English . Brand New Book. Oh sure, we ll all heard
the story of Moses and the...
Sav e eBo o k »  

Pro grammin g in  D:  Tu to rial an d  Ref eren ce ( Pap erb ack)            
Ali Cehreli, 2015. Paperback. Book Condition: New. 254 x 178 mm. Language: English . Brand
New Book ***** Print on Demand *****.The main aim of this book is to teach D to readers who
are...
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ESV Stu d y  Bib le,  L arge Prin t ( H ard b ack)          
CROSSWAY BOOKS, United States, 2014. Hardback. Book Condition: New. Large Print. 249 x 178
mm. Language: English . Brand New Book. The ESV Study Bible, Large Print edition transforms
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