Quantitative Finance And Risk Management: A Physicist s Approach (2nd Edition) (Hardback) A Book > X0SANX7GNK

y
- QUANTITATIVE FINANCE
y AND
" Risk MANAGEMENT

A Physicist's Approach
Second Edition

Reviews

uantltatlve Finance And R I§ement
Physicist s Approach (2nd (Hardback)

By Jan W. Dash

World Scientific Publishing Co Pte Ltd, Singapore, 2016. Hardback. Condition: New. 2nd Revised
edition. Language: English . Brand New Book. Written by a physicist with extensive experience as a
risk/finance quant, this book treats a wide variety of topics. Presenting the theory and practice of
quantitative finance and risk, it delves into the how to and what it s like aspects not covered in
textbooks or papers. A Technical Index indicates the mathematical level for each chapter.This
second edition includes some new, expanded, and wide-ranging considerations for risk
management: Climate Change and its long-term systemic risk; Markets in Crisis and the Reggeon
Field Theory; Smart Monte Carlo and American Monte Carlo; Trend Risk - time scales and risk, the
Macro-Micro model, singular spectrum analysis; credit risk: counterparty risk and issuer risk;
stressed correlations - new techniques; and Psychology and option models.Solid risk management
topics from the first edition and valid today are included: standard/advanced theory and practice
in fixed income, equities, and FX; quantitative finance and risk management - traditional/exotic
derivatives, fat tails, advanced stressed VAR, model risk, numerical techniques, deals/portfolios,
systems, data, economic capital, and a function toolkit; risk lab - the nuts and bolts of risk
management from...
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1 just started out reading this ebook. We have read and so i am certain that i am going to gonna study yet again again in the future. | found out this book
from my dad and i encouraged this publication to find out.

-- Kristoffer Kuhic

The book is great and fantastic. Better then never, though i am quite late in start reading this one. | realized this publication from my dad and i advised this

ebook to find out.
-- Dr. Blair Mann
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