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	A ONE-STOP GUIDE FOR THE THEORIES, APPLICATIONS, AND STATISTICAL METHODOLOGIES OF MARKET RISK


	Understanding and investigating the impacts of market risk on the financial landscape is crucial in preventing crises. Written by a hedge fund specialist, the Handbook of Market Risk is the comprehensive guide to the subject of market risk.


	Featuring a format that is accessible and convenient, the handbook employs numerous examples to underscore the application of the material in a real-world setting. The book starts by introducing the various methods to measure market risk while continuing to emphasize stress testing, liquidity, and interest rate implications. Covering topics intrinsic to understanding and applying market risk, the handbook features:

	
		An introduction to financial markets
	
		The historical perspective from market
	
		events and diverse mathematics to the
	
		value-at-risk
	
		Return and volatility estimates
	
		Diversification, portfolio risk, and
	
		efficient frontier
	
		The Capital Asset Pricing Model
	
		and the Arbitrage Pricing Theory
	
		The use of a fundamental
	
		multi-factors model
	
		Financial derivatives instruments
	
		Fixed income and interest rate risk
	
		Liquidity risk
	
		Alternative investments
	
		Stress testing and back testing
	
		Banks and Basel II/III



	The Handbook of Market Risk is a must-have resource for financial engineers, quantitative analysts, regulators, risk managers in investments banks, and large-scale consultancy groups advising banks on internal systems. The handbook is also an excellent text for academics teaching postgraduate courses on financial methodology. 
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Quick CORBA 3John Wiley & Sons, 2001
This book collects descriptions of the Object Management Group’s most powerful new CORBA and modeling specifications into a single volume. These specifications combine to give CORBA the capabilities it needs to support advanced Internet and enterprise computing. It includes almost all of the ten specifications originally labeled CORBA 3 (most...
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Engineering and High Performance PlasticsSmithers Rapra Technology, 2003
Engineering and high performance polymers cover a wide spectrum of materials that are valued, amongst other things, for their temperature resistance, strength, dimensional stability and chemical resistance in many demanding applications. This new market report from Rapra, discusses their key performance properties, the trends in material...
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Fusion of Neural Networks, Fuzzy Systems and Genetic Algorithms: Industrial ApplicationsCRC Press, 1998
Artificial neural networks can mimic the biological information-processing mechanism in - a very limited sense. Fuzzy logic provides a basis for representing uncertain and imprecise knowledge and forms a basis for human reasoning. Neural networks display genuine promise in solving problems, but a definitive theoretical basis does not yet exist for...
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The VueScan Bible: Everything You Need to Know for Perfect Scanning (English and English Edition)Rocky Nook, 2011

	
		VueScan is the world's most widely used software interface for digitizing film and prints on flatbed and film scanners. This powerful yet affordable program supports over 1500 scanners and 321 digital camera RAW file types, and is available for Mac OS X, Windows, and Linux.
		
		Much more than a simple scanner program, VueScan...
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Similarity Search: The Metric Space Approach (Advances in Database Systems)Springer, 2005
The area of similarity searching is a very hot topic for both research and commercial applications. Current data processing applications use data with considerably less structure and much less precise queries than traditional database systems. Examples are multimedia data like images or videos that offer queryby-example search, product catalogs...
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Data Structures and Algorithms with Object-Oriented Design Patterns in C++John Wiley & Sons, 1998
Learn the latest object-oriented design patterns needed to create sound software designs Author Bruno Preiss presents the fundamentals of data structures and algorithms from a modern, object-oriented perspective. The text promotes object-oriented design using C++ and illustrates the use of the latest object-oriented design patterns. Virtually all...
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