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Language: English . Brand New Book. The aim of this book is to study three essential components of modern
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the rapid development of these three areas during the last few years and shows the ways in which the Risk
Management function has developed recently in financial institutions; and, Part Il is dedicated to the underlying
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general theory of Value at Risk or VaR, its estimation techniques and the setting up of the methodology; Part IV
is the point at which Asset Management and Risk Management meet. It deals with Portfolio Risk Management
(the application of risk management methods to private asset management), with an adaptation of Sharpe s
simple index method and the EGP method to suit VaR and application of the APT method to investment funds in
terms of behavioural analysis; and, Part V is the point at which Risk Management and Asset and Liability
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