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Joyce Hyameln Condition: New. Publisher/Verlag: LAP Lambert Academic Publishing | The aim of this book is to

Empirical Risk Modeling of highlight and illustrate selected quantitative techniques for estimating financial risk. The first

Financial Timevi&eiﬂgsa?s'ig module in risk assessment is concerned with the risk measure used, whereas the second
module is based on the risk estimation technique. The process of risk assessment involves the
Value at Risk, popularly known as VaR with some corresponding risk estimators; Expected
Shortfall (ES), the Extreme Value Theory (EVT) and the Generalized Pareto Distribution (GPD).

) LEMBERT The quality of the risk estimation approach with its corresponding techniques studied shall be
tested for with real data. Numerical results and programming code shall be provided for the
_ comparative estimators by the R statistical software. | Format: Paperback | Language/Sprache:
english | 52 pp.
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The ebook is simple in go through safer to understand. | could possibly comprehended every thing out of this composed e pdf Its been designed in
an exceptionally basic way in fact it is only soon after i finished reading this pdfby which actually altered me, modify the way i really believe.
-- Ms. Kellie O'Hara |

A must buy book ifyou need to adding benefit It really is simplified but unexpected situations in the 50 percent ofyour book. Its been developed in an
exceptionally straig htforward way and it is merely soon after i finished reading through this pdfwhere in fact transformed me, modify the way i think.
-- Dalton Mertz
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