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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:

Anna Maples:

Inside other case, little persons like to read book Abbildung von Abhängigkeiten in der Asset Allocation
(German Edition). You can choose the best book if you love reading a book. As long as we know about how
is important a book Abbildung von Abhängigkeiten in der Asset Allocation (German Edition). You can add
information and of course you can around the world by just a book. Absolutely right, simply because from
book you can realize everything! From your country until finally foreign or abroad you can be known. About
simple thing until wonderful thing you may know that. In this era, we can easily open a book or maybe
searching by internet gadget. It is called e-book. You should use it when you feel fed up to go to the library.
Let's study.

Zola Campbell:

The feeling that you get from Abbildung von Abhängigkeiten in der Asset Allocation (German Edition)
could be the more deep you digging the information that hide in the words the more you get serious about
reading it. It does not mean that this book is hard to understand but Abbildung von Abhängigkeiten in der
Asset Allocation (German Edition) giving you enjoyment feeling of reading. The article author conveys their
point in selected way that can be understood by anyone who read that because the author of this e-book is
well-known enough. That book also makes your personal vocabulary increase well. So it is easy to
understand then can go to you, both in printed or e-book style are available. We advise you for having this
Abbildung von Abhängigkeiten in der Asset Allocation (German Edition) instantly.

Sandra Bland:

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

Concepcion Shaw:

As we know that book is significant thing to add our know-how for everything. By a reserve we can know
everything we would like. A book is a pair of written, printed, illustrated or even blank sheet. Every year had
been exactly added. This publication Abbildung von Abhängigkeiten in der Asset Allocation (German
Edition) was filled regarding science. Spend your time to add your knowledge about your research
competence. Some people has various feel when they reading a new book. If you know how big advantage of
a book, you can experience enjoy to read a e-book. In the modern era like today, many ways to get book that



you simply wanted.
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