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McGraw-Hill Education - Europe. Hardback. Book Condition:
new. BRAND NEW, Tail Risk Hedging: Creating Robust
Portfolios for Volatile Markets, Vineer Bhansali, "Tail Risks"
originate from the failure of mean reversion and the idealized
bell curve of asset returns, which assumes that highly probable
outcomes occur near the center of the curve and that unlikely
occurrences, good and bad, happen rarely, if at all, at either
"tail" of the curve. Ever since the global financial crisis,
protecting investments against these severe tail events has
become a priority for investors and money managers, but it is
something Vineer Bhansali and his team at PIMCO have been
doing for over a decade. In one of the first comprehensive and
rigorous books ever written on tail risk hedging, he lays out a
systematic approach to protecting portfolios from, and
potentially benefiting from, rare yet severe market outcomes.
Tail Risk Hedging is built on the author's practical experience
applying macroeconomic forecasting and quantitative
modeling techniques across asset markets. Using empirical
data and charts, he explains the consequences of
diversification failure in tail events and how to manage
portfolios when this happens. He provides an easy-to-use, yet
rigorous framework for protecting investment portfolios
against tail risk...

R EAD O NLINE  
[ 6.63 MB  ]    

R eviews

It in one of the most popular ebook. It usually fails to price an excessive amount of. Its been printed in an extremely
basic way in fact it is merely right a?er i finished reading through this book in which really altered me, change the way
i believe.
-- Sig r id B r own     

Absolutely one of the best pdf We have ever read. I really could comprehended every little thing using this written e
book. I am easily could get a satisfaction of reading a written publication.
-- Dr . O die Ha m ill      
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