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The latest tools and techniques for pricing and risk management

This book introduces readers to the use of copula functions to represent the dynamics of financial assets and
risk factors, integrated temporal and cross-section applications. The first part of the book will briefly
introduce the standard the theory of copula functions, before examining the link between copulas and
Markov processes. It will then introduce new techniques to design Markov processes that are suited to
represent the dynamics of market risk factors and their co-movement, providing techniques to both estimate
and simulate such dynamics. The second part of the book will show readers how to apply these methods to
the evaluation of pricing of multivariate derivative contracts in the equity and credit markets. It will then
move on to explore the applications of joint temporal and cross-section aggregation to the problem of risk
integration.
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From reader reviews:

Lewis Manns:

As people who live in typically the modest era should be change about what going on or data even
knowledge to make them keep up with the era which can be always change and move ahead. Some of you
maybe may update themselves by reading books. It is a good choice for you but the problems coming to
anyone is you don't know what kind you should start with. This Dynamic Copula Methods in Finance (The
Wiley Finance Series) is our recommendation to help you keep up with the world. Why, since this book
serves what you want and wish in this era.

Shannon Silva:

Typically the book Dynamic Copula Methods in Finance (The Wiley Finance Series) has a lot of information
on it. So when you make sure to read this book you can get a lot of profit. The book was compiled by the
very famous author. Tom makes some research ahead of write this book. This book very easy to read you can
get the point easily after reading this book.

Stephen Mosley:

In this period of time globalization it is important to someone to find information. The information will make
you to definitely understand the condition of the world. The healthiness of the world makes the information
better to share. You can find a lot of recommendations to get information example: internet, newspapers,
book, and soon. You can view that now, a lot of publisher that will print many kinds of book. The actual
book that recommended for your requirements is Dynamic Copula Methods in Finance (The Wiley Finance
Series) this publication consist a lot of the information with the condition of this world now. This kind of
book was represented just how can the world has grown up. The vocabulary styles that writer use to explain
it is easy to understand. The actual writer made some exploration when he makes this book. This is why this
book appropriate all of you.

Brooke Lambeth:

This Dynamic Copula Methods in Finance (The Wiley Finance Series) is brand new way for you who has
curiosity to look for some information since it relief your hunger info. Getting deeper you upon it getting
knowledge more you know or perhaps you who still having little bit of digest in reading this Dynamic
Copula Methods in Finance (The Wiley Finance Series) can be the light food for you because the
information inside this kind of book is easy to get simply by anyone. These books build itself in the form
which is reachable by anyone, sure I mean in the e-book application form. People who think that in e-book
form make them feel drowsy even dizzy this reserve is the answer. So there is absolutely no in reading a
book especially this one. You can find what you are looking for. It should be here for you. So , don't miss the
idea! Just read this e-book variety for your better life along with knowledge.
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