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Elsevier Science Publishing Co Inc, United States, 2017. Hardback. Condition: New. Language:
English . Brand New Book. Stress Testing and Risk Integration in Banks provides a comprehensive
view of the risk management activity by means of the stress testing process. An introduction to
multivariate time series modeling paves the way to scenario analysis in order to assess a bank
resilience against adverse macroeconomic conditions. Assets and liabilities are jointly studied to
highlight the key issues that a risk manager needs to face. A multi-national bank prototype is used
all over the book for diving into market, credit, and operational stress testing. Interest rate, liquidity
and other major risks are also studied together with the former to outline how to implement a fully
integrated risk management toolkit. Examples, business cases, and exercises worked in Matlab and
R facilitate readers to develop their own models and methodologies.
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Reviews

This written ebook is fantastic. It is probably the most incredible ebook we have read. Its been written in an extremely basic way in fact it is just following i
finished reading this publication where basically modified me, affect the way i think.
-- Howell Reichel 

This ebook is wonderful. It generally fails to price too much. Your lifestyle period will be transform as soon as you comprehensive reading this ebook.
-- O tho B er g str om      
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