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        Econometrics of Risk by Van-Nam Huynh Book PDF Summary

        This edited book contains several state-of-the-art papers devoted to econometrics of risk. Some papers provide theoretical analysis of the corresponding mathematical, statistical, computational, and economical models. Other papers describe applications of the novel risk-related econometric techniques to real-life economic situations. The book presents new methods developed just recently, in particular, methods using non-Gaussian heavy-tailed distributions, methods using non-Gaussian copulas to properly take into account dependence between different quantities, methods taking into account imprecise ("fuzzy") expert knowledge, and many other innovative techniques. This versatile volume helps practitioners to learn how to apply new techniques of econometrics of risk, and researchers to further improve the existing models and to come up with new ideas on how to best take into account economic risks.

    


                                        
  
    
      
    

    
      
        Econometrics of Risk  by Van-Nam Huynh,Vladik Kreinovich,Songsak Sriboonchitta,Komsan Suriya

      

       This edited book contains several state-of-the-art papers devoted to econometrics of risk. Some papers provide theoretical analysis of the corresponding mathematical, statistical, computational, and economical models. Other papers describe applications of the novel risk-related econometric techniques to real-life economic situations. The book presents new methods developed just recently, in particular, 
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        The Econometrics of Individual Risk  by Christian Gourieroux,Joann Jasiak

      

       The individual risks faced by banks, insurers, and marketers are less well understood than aggregate risks such as market-price changes. But the risks incurred or carried by individual people, companies, insurance policies, or credit agreements can be just as devastating as macroevents such as share-price fluctuations. A comprehensive introduction, The 
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        Financial Econometrics Modeling  Market Microstructure  Factor Models and Financial Risk Measures  by G. Gregoriou,R. Pascalau

      

       This book proposes new methods to build optimal portfolios and to analyze market liquidity and volatility under market microstructure effects, as well as new financial risk measures using parametric and non-parametric techniques. In particular, it investigates the market microstructure of foreign exchange and futures markets.
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        Econometrics and Risk Management  by Thomas B. Fomby,Jean-Pierre Fouque,Knut Solna

      

       Covers credit risk and credit derivatives. This book offers several points of view on credit risk when looked at from the perspective of Econometrics and Financial Mathematics. It addresses the challenge of modeling defaults and their correlations, and results on copula, reduced form and structural models, and the top-down approach.
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        Risk Measurement  Econometrics and Neural Networks  by Georg Bol,Gholamreza Nakhaeizadeh,Karl-Heinz Vollmer

      

       This book comprises the articles of the 6th Econometric Workshop in Karlsruhe, Germany. In the first part approaches from traditional econometrics and innovative methods from machine learning such as neural nets are applied to financial issues. Neural Networks are successfully applied to different areas such as debtor analysis, forecasting and 
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        The Econometric Analysis of Models with Risk Terms  by A. R. Pagan,Aman Ullah

      

       Download or read online The Econometric Analysis of Models with Risk Terms written by A. R. Pagan,Aman Ullah, published by London : Centre for Decision Sciences and Econometrics, University of Western Ontario which was released on 1986. Get The Econometric Analysis of Models with Risk Terms Books now! Available in PDF, 
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        Market Risk Analysis  Practical Financial Econometrics  by Carol Alexander

      

       Written by leading market risk academic, Professor Carol Alexander, Practical Financial Econometrics forms part two of the Market Risk Analysis four volume set. It introduces the econometric techniques that are commonly applied to finance with a critical and selective exposition, emphasising the areas of econometrics, such as GARCH, cointegration and 
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        High Frequency Financial Econometrics  by Luc Bauwens,Winfried Pohlmeier,David Veredas

      

       Shedding light on some of the most pressing open questions in the analysis of high frequency data, this volume presents cutting-edge developments in high frequency financial econometrics. Coverage spans a diverse range of topics, including market microstructure, tick-by-tick data, bond and foreign exchange markets, and large dimensional volatility modeling. The 
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