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Palg rave Macmillan. Paperback. Condition: New. 166 pag es. Dimensions: 9.2in. x 6.1in. x 0.6in.The modeling  of dependence structures (or
copulas) is undoubtedly one of the key challeng es for modern financial eng ineering . First applied to credit-risk modeling , copulas are now
widely used across a rang e of derivatives transactions, asset pricing  techniques, and risk models, and are a core part of the financial
eng ineers toolkit. However, by their very nature, copulas are complex and their applications are oAen misunderstood. Incorrectly applied,
copulas can be hug ely detrimental to a model or alg orithm. Financial Eng ineering  with Copulas Explained is a reader-friendly, yet rig orous
introduction to the state-of-the-art reg arding  the theory of copulas, their simulation and estimation, and their use in financial applications.
Starting  with an introduction to the basic notions, such as required definitions and dependence measures, the book looks at statistical issues
comprising  parameter estimation and stochastic simulation. The book will show, from a financial eng ineering  perspective, how copula theory
can be applied in the context of portfolio credit-risk modeling , and how it can help to derive model-free bounds for relevant risk measures. The
book will cover numerous diBerent market applications of copulas, and enable readers to construct stable, hig h-dimensional models for asset
pricing  and risk modeling . Written to appeal to quantitatively-minded practitioners across the trading  floors and in risk manag ement,
academics and students, Financial Eng ineering  with Copulas Explained will be a valuable, accessible and practical g uide to this complex topic.
This item ships from multiple locations. Your book may arrive from Roseburg ,OR, La Verg ne,TN. Paperback.
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paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided aAer
the shipment.Paperback. Pub Date :2007-01-01 Pages: 244 Publisher: Science Press Welcome Our service and quality
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Everyman. Hardback. Book Condition: new. BRAND NEW, At the Back of the North Wind, George MacDonald, Arthur Hughes, With
13 children of his own clamouring for bedtime stories it isn't surprising that author George MacDonald
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Createspace, United States, 2013. Paperback. Book Condition: New. 254 x 178 mm. Language: English . Brand New Book *****
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Houghton MiBlin. 1 Cloth(s), 1983. hard. Book Condition: New. Between his 1982 Caldecott Medal winner Jumanji and his 1986
Caldecott Medal winner The Polar Express, Chris Van Allsburg gave us this gentle, beautifully rendered story,
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