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Tectum Verlag Jul 2011, 2011. Taschenbuch. Book Condition: Neu. 211x149x29 mm. This item is printed on
demand - Print on Demand Neuware - Since the establishment of credit risk portfolio models in the financial
industry in the 1990s, the focus of interest of both academics and practitioners is directed more and more
towards active credit portfolio management. Active portfolio management related to Markowitz' (1952) seminal
work is, however, primarily directed at finding optimal portfolios for single periods. For traditional hold-to-
maturity credit loan portfolios, Markowitz-type portfolio optimization may therefore not be an appropriate
methodology, as within a multi-period context an adequate decision criterion to capture time preferences has
to be in place. It may, however, be difficult to determine a proper multi-period utility function. Moreover, utility
theory faces other shortages, e.g. when it comes to define a common group preference. Therefore, the author
suggests referring to growth-oriented portfolio selection (GOPS) in order to circumvent the utility theory
framework. Ultimately, this methodology may be regarded as a promising alternative approach for practical
purposes. This work offers a broad overview on techniques to measure and manage credit risk, comprising the
presentation of the state-of-the-art techniques for single periods. The GOPS model is presented in an illustrative
way based on simple examples that allow the reader to get an insight on the specific properties of the model in
order to use the GOPS model for a specific credit portfolio problem. Another major advantage of the GOPS
model is that it neatly fits into a bank-wide performance measurement concept. 424 pp. Englisch.

Read Multi-period credit portfolio selection Online
Download PDF Multi-period credit portfolio selection


http://www.readnow.site/multi-period-credit-portfolio-selection.html
http://www.readnow.site/multi-period-credit-portfolio-selection.html
http://www.readnow.site/multi-period-credit-portfolio-selection.html

VZRJYNK9OPMM <Book « Multi-period credit portfolio selection

Other PDFs

[PDF] Psychologisches Testverfahren
Follow the web link listed below to download "Psychologisches Testverfahren" file.
Download PDF »

[PDF] JA] early childhood parenting :1-4 Genuine Special(Chinese Edition)
Follow the web link listed below to download "JA] early childhood parenting :1-4 Genuine
Special(Chinese Edition)" file.

Download PDF »

[PDF] Programming in D: Tutorial and Reference (Paperback)

Follow the web link listed below to download "Programming in D: Tutorial and Reference
(Paperback)" file.

Download PDF »

[PDF] Programmingin D
Follow the web link listed below to download "Programmingin D" file.
Download PDF »

[PDF] Learn the Nautical Rules of the Road: An Expert Guide to the COLREGs for
All Yachtsmen and Mariners

Follow the web link listed below to download "Learn the Nautical Rules of the Road: An Expert
Guide to the COLREGs for All Yachtsmen and Mariners" file.

Download PDF »

[PDF] Children s Educational Book: Junior Leonardo Da Vinci: An Introduction
to the Art, Science and Inventions of This Great Genius. Age 7 8 9 10 Year-Olds.
[Us English] (Paperback)

Follow the web link listed below to download "Children s Educational Book: Junior Leonardo
Da Vinci: An Introduction to the Art, Science and Inventions of This Great Genius. Age 789 10
Year-Olds. [Us English] (Paperback)" file.

Download PDF »


http://www.readnow.site/psychologisches-testverfahren.html
http://www.readnow.site/ja-early-childhood-parenting-1-4-genuine-special.html
http://www.readnow.site/programming-in-d-tutorial-and-reference-paperbac.html
http://www.readnow.site/programming-in-d.html
http://www.readnow.site/learn-the-nautical-rules-of-the-road-an-expert-g.html
http://www.readnow.site/children-s-educational-book-junior-leonardo-da-v.html

	Multi-period credit portfolio selection
	Reviews
	MULTI-PERIOD CREDIT PORTFOLIO SELECTION
	Other PDFs


