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John Wiley and Sons Ltd, United Kingdom, 2011. Hardback. Book
Condition: New. 1. Auflage. 246 x 168 mm. Language: English .
Brand New Book. Financial Risk Forecasting is a complete
introduction to practical quantitative risk management, with a
focus on market risk. Derived from the authors teaching notes
and years spent training practitioners in risk management
techniques, it brings together the three key disciplines of finance,
statistics and modeling (programming), to provide a thorough
grounding in risk management techniques. Written by renowned
risk expert Jon Danielsson, the book begins with an introduction
to financial markets and market prices, volatility clusters, fat
tails and nonlinear dependence. It then goes on to present
volatility forecasting with both univatiate and multivatiate
methods, discussing the various methods used by industry, with
a special focus on the GARCH family of models. The evaluation
of the quality of forecasts is discussed in detail. Next, the main
concepts in risk and models to forecast risk are discussed,
especially volatility, value-at-risk and expected shortfall. The
focus is both on risk in basic assets such as stocks and foreign
exchange, but also calculations of risk in bonds and options,
with analytical methods such as delta-normal VaR and
duration-normal VaR...
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The book is great and fantastic. I could comprehended almost everything using this published e publication. I am just
very happy to explain how here is the very best ebook i have study inside my very own existence and could be he
greatest book for ever.
-- Mekhi Ma r vin DV M     

This ebook may be worth purchasing. it absolutely was writtern quite flawlessly and beneficial. I discovered this ebook
from my dad and i suggested this pdf to discover.
-- Ma xim ilia n Wilkinson DDS     
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