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Peter Gmbh Lang Mrz 2011, 2011. Buch. Condition: Neu. Neuware - The devastating impacts of the
recent global financial crisis underscore the need for both financial institutions and banking
supervision to develop more appropriate credit risk models to ensure the stability of the financial
system. This work contributes to quantitative credit portfolio risk modeling in three ways. First, it
introduces a general credit portfolio modeling concept that comprises specific credit risk
management models as special cases. Second, analytical techniques are presented for specifying
asset correlations in a credit portfolio through systematic factors. Finally, a new approach for
clustering of obligors in a credit portfolio is proposed using threshold accepting, a stochastic
optimization technique. In particular, a computationally tractable technique to validate ex-post the
precision of the clustering system is suggested and applied to a real world retail credit portfolio.
The contributions of this book should provide benefit to practitioners, academics and graduate
students in the field of financial risk management. 105 pp. Englisch.
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Definitely among the finest book We have at any time read. Better then never, though i am quite late in start reading this one. Your lifestyle period will likely
be transform once you total reading this article book.
-- Flor ence B a tz  IV      

Totally one of the best pdf We have possibly study. Yes, it really is perform, continue to an interesting and amazing literature. I am happy to let you know
that this is the very best ebook i actually have go through in my personal life and can be he best pdf for possibly.
-- K or bin Ha m m es      
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