
Practical Methods of Financial Engineering and Risk Management: Tools for Modern Financial... // Kindle / 2C7DQYZGVY

Practical Methods of Financial
Engineering and Risk
Management: Tools for Modern
Financial Professionals

By Rupak Chatterjee

APress. Paperback. Book Condition: new. BRAND NEW,
Practical Methods of Financial Engineering and Risk
Management: Tools for Modern Financial Professionals, Rupak
Chatterjee, Risk control, capital allocation, and realistic
derivative pricing and hedging are critical concerns for major
financial institutions and individual traders alike. Events from
the collapse of Lehman Brothers to the Greek sovereign debt
crisis demonstrate the urgent and abiding need for statistical
tools adequate to measure and anticipate the amplitude of
potential swings in the financial markets-from ordinary stock
price and interest rate moves, to defaults, to those increasingly
frequent "rare events" fashionably called black swan events.
Yet many on Wall Street continue to rely on standard models
based on artificially simplified assumptions that can lead to
systematic (and sometimes catastrophic) underestimation of
real risks. In Practical Methods of Financial Engineering and
Risk Management, Dr. Rupak Chatterjee- former director of the
multi-asset quantitative research group at Citi-introduces
finance professionals and advanced students to the latest
concepts, tools, valuation techniques, and analytic measures
being deployed by the more discerning and responsive Wall
Street practitioners, on all operational scales from day trading
to institutional strategy, to model and analyze more faithfully
the real behavior and risk exposure of financial markets...
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Very beneficial to all category of folks. We have study and that i am sure that i will planning to go through yet again
again in the future. Its been printed in an extremely straightforward way in fact it is just soon a?er i finished reading
this pdf where actually changed me, alter the way i really believe.
-- Em m ett Ma nn    

Comprehensive information! Its this sort of great go through. It really is rally interesting throgh studying time. I am just
quickly can get a satisfaction of looking at a created pdf.
-- Alexa ndr a  Weissna t     
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