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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 Vermögensverwaltung in
Sparkassen sollte der Fokus nicht nur auf die Ertragsseite gelegt werden, sondern muss sich auch mit den
zugehörigen Risiken beschäftigen. Dabei wurden in der Vergangenheit etablierte Verfahren entwickelt, die
bis heute gute Dienste leisten. Allerdings hat die Finanzmarktkrise gezeigt, dass es in außergewöhnlichen
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 können. Darüber hinaus wird aber auch die aktuelle Forschung der Risikoschätzung durch
Copula-Verfahren beleuchtet, deren Algorithmen in extremen Marktsituationen neue Ansatzpunkte bieten.
Die Arbeit kommt zu dem Schluss, dass die Ab-bildungen von Abhängigkeiten und die Auswahl der
passenden Methode für jede einzelne Sparkasse eine große Bedeutung in der Risikosteuerung darstellen.
Allerdings wird auch deut-lich, dass die derzeitige Forschung im Bezug auf neue Möglichkeiten der
Risikoschätzung noch nicht am Ende ist.
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From reader reviews:

Frances Feist:

Now a day folks who Living in the era everywhere everything reachable by connect with the internet and the
resources within it can be true or not require people to be aware of each details they get. How individuals to
be smart in getting any information nowadays? Of course the answer then is reading a book. Looking at a
book can help men and women out of this uncertainty Information mainly this Abbildung von
Abhängigkeiten in der Asset Allocation (German Edition) book as this book offers you rich facts and
knowledge. Of course the information in this book hundred % guarantees there is no doubt in it you know.

Jane Nelsen:

Does one one of the book lovers? If so, do you ever feeling doubt when you are in the book store? Make an
effort to pick one book that you never know the inside because don't determine book by its handle may
doesn't work the following is difficult job because you are scared that the inside maybe not while fantastic as
in the outside look likes. Maybe you answer is usually Abbildung von Abhängigkeiten in der Asset
Allocation (German Edition) why because the wonderful cover that make you consider in regards to the
content will not disappoint a person. The inside or content will be fantastic as the outside or perhaps cover.
Your reading 6th sense will directly assist you to pick up this book.

Pablo Cowart:

Are you kind of busy person, only have 10 or even 15 minute in your moment to upgrading your mind skill
or thinking skill perhaps analytical thinking? Then you are receiving problem with the book in comparison
with can satisfy your limited time to read it because all this time you only find publication that need more
time to be study. Abbildung von Abhängigkeiten in der Asset Allocation (German Edition) can be your
answer because it can be read by you actually who have those short free time problems.

Virginia Laird:

Reading a book to get new life style in this yr; every people loves to read a book. When you read a book you
can get a lot of benefit. When you read books, you can improve your knowledge, mainly because book has a
lot of information upon it. The information that you will get depend on what forms of book that you have
read. If you want to get information about your analysis, you can read education books, but if you act like
you want to entertain yourself you can read a fiction books, this sort of us novel, comics, in addition to soon.
The Abbildung von Abhängigkeiten in der Asset Allocation (German Edition) provide you with a new
experience in reading a book.
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