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Palgrave Macmillan. Paperback. Condition: New. 166 pages. Dimensions: 9.2in. x 6.1in. x 0.6in.The
modeling of dependence structures (or copulas) is undoubtedly one of the key challenges for
modern financial engineering. First applied to credit-risk modeling, copulas are now widely used
across a range of derivatives transactions, asset pricing techniques, and risk models, and are a core
part of the financial engineers toolkit. However, by their very nature, copulas are complex and their
applications are often misunderstood. Incorrectly applied, copulas can be hugely detrimental to a
model or algorithm. Financial Engineering with Copulas Explained is a reader-friendly, yet rigorous
introduction to the state-of-the-art regarding 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
engineering 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 different market applications of copulas, and enable readers to construct
stable, high-dimensional models for asset pricing...
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An exceptional ebook along with the typeface utilized was fascinating to read through. I am quite late in start reading this one, but better then never. You
are going to like the way the blogger write this publication.
-- Judd Schulist 

The ebook is straightforward in study better to comprehend. It really is simplistic but excitement within the 50 % of the book. I am happy to let you know
that here is the very best pdf i have got read during my very own existence and might be he greatest ebook for possibly.
-- Dr . B r a nnon Wolf      
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Createspace, United States, 2015. Paperback. Book Condition: New. annotated edition. 229 x 152 mm. Language: English . Brand New
Book ***** Print on Demand *****.This version of the History of the Town of Sutton Massachusetts from 1704 to 1876 is a labor...

H itler's Exi les:  P erso n al Sto ries o f  th e Fligh t f ro m N azi  German y  to  A merica                  
New Press. Hardcover. Book Condition: New. 1565843940 Never Read-12+ year old Hardcover book with dust jacket-may have light
shelf or handling wear-has a price sticker or price written inside front or back cover-publishers mark-Good Copy- I ship FAST with
FREE tracking!! *...
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