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Studienarbeit aus dem Jahr 2010 im Fachbereich BWL - Investition und Finanzierung, Note: 1,7, Hochschule
der Sparkassen-Finanzgruppe Bonn, Sprache: Deutsch, Abstract: Bei der Vermdgensverwaltung in
Sparkassen sollte der Fokus nicht nur auf die Ertragsseite gelegt werden, sondern muss sich auch mit den
zugehorigen Risiken beschéftigen. Dabei wurden in der Vergangenheit etablierte Verfahren entwickelt, die
bis heute gute Dienste leisten. Allerdings hat die Finanzmarktkrise gezeigt, dass es in auf3ergewohnlichen
Situationen flexibler Methoden zur Risikomessung bedarf. In der vorliegenden Arbeit werden
unterschiedliche Methoden zur Risikomessung dargestellt, die derzeit als Standard in den Sparkassen
betrachtet werden konnen. Dartber hinaus wird aber auch die aktuelle Forschung der Risikoschétzung durch
Copula-Verfahren beleuchtet, deren Algorithmen in extremen Marktsituationen neue Ansatzpunkte bieten.
Die Arbeit kommt zu dem Schluss, dass die Ab-bildungen von Abhangigkeiten und die Auswahl der
passenden Methode fir jede einzel ne Sparkasse eine grof3e Bedeutung in der Risikosteuerung darstellen.
Allerdings wird auch deut-lich, dass die derzeitige Forschung im Bezug auf neue M églichkeiten der
Risikoschétzung noch nicht am Ende ist.
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From reader reviews:
Jackie L afond:

The reason? Because this Abbildung von Abhangigkeiten in der Asset Allocation (German Edition) isan
unordinary book that the inside of the reserve waiting for you to snap this but latter it will jolt you with the
secret that inside. Reading this book adjacent to it was fantastic author who also write the book in such
incredible way makes the content within easier to understand, entertaining method but still convey the
meaning thoroughly. So , it is good for you because of not hesitating having this any more or you going to
regret it. This excellent book will give you alot of gains than the other book get such as help improving your
skill and your critical thinking way. So, still want to hold off having that book? If | were you | will go to the
guide store hurriedly.

Homer Douglas:

This Abbildung von Abhangigkeiten in der Asset Allocation (German Edition) is great e-book for you
because the content and that is full of information for you who all always deal with world and also have to
make decision every minute. This kind of book reveal it details accurately using great organize word or we
can claim no rambling sentencesinsideit. So if you are read the idea hurriedly you can have whole factsin
it. Doesn't mean it only provides straight forward sentences but tough core information with splendid
delivering sentences. Having Abbildung von Abhangigkeiten in der Asset Allocation (German Edition) in
your hand like getting the world in your arm, information in it is not ridiculous 1. We can say that no book
that offer you world inside ten or fifteen second right but this e-book aready do that. So, thisis good
reading book. Hi Mr. and Mrs. active do you till doubt that will?

Douglas Stevens:

Don't be worry should you be afraid that this book can filled the space in your house, you will getitin e-
book method, more simple and reachable. This specific Abbildung von Abhéngigkeiten in der Asset
Allocation (German Edition) can give you alot of good friends because by you looking at this one book you
have factor that they don't and make an individual more like an interesting person. That book can be one of a
step for you to get success. This book offer you information that might be your friend doesn't recognize, by
knowing more than different make you to be great folks. So , why hesitate? Let us have Abbildung von
Abhéngigkeiten in der Asset Allocation (German Edition).

Rosalind Bowlin:

That guide can make you to feel relax. This specific book Abbildung von Abhangigkeiten in der Asset
Allocation (German Edition) was bright colored and of course has pictures on the website. As we know that
book Abbildung von Abhéngigkeiten in der Asset Allocation (German Edition) has many kinds or style.
Start from kids until teenagers. For example Naruto or Investigation company Conan you can read and
believe that you are the character on there. Therefore, not at all of book are usually make you bored, any it



makes you feel happy, fun and relax. Try to choose the best book in your case and try to like reading that.
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