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By Professor Dimitris N Chorafas

ELSEVIER SCIENCE TECHNOLOGY, United Kingdom, 2007.
Hardback. Book Condition: New. 236 x 170 mm. Language:
English . Brand New Book. The Consultative paper issued by the
Basel Committee on Banking Supervision (Basel II) cites the
failure of bankers to adequately stress test exposures as a major
reason for bad loans. Sample quotes from this crucial document
are: Banks should take into consideration potential future
changes in economic conditions when assessing individual
credits and their credit portfolios, and should assess their credit
risk exposures under stressful conditions ; The recent
disturbances in Asia and Russia illustrate how close linkages
among emerging markets under stress conditions and
previously undetected correlations between market and credit
risks, as well as between those risks and liquidity risk, can
produce widespread losses ; and, Effective stress testing which
takes account of business or product cycle effects is one
approach to incorporating into credit decisions a fuller
understanding of a borrower s credit risk . Written for
professionals in financial services with responsibility for IT and
risk measurement, management, and modeling, Dimitris
Chorafas explains in clear language the testing methodology
necessary for risk control to meet Basel II requirements. Stress
testing is the core focus of the...
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R eviews

This is basically the finest publication i actually have go through till now. We have read and i also am confident that i
am going to likely to read through again once more in the foreseeable future. It is extremely diDicult to leave it before
concluding, once you begin to read the book.
-- Pr of . Adell Lubowitz    

It in one of the most popular publication. It is actually writter in easy words instead of confusing. You will like how the
author create this book.
-- Ar t Gisla son   
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Createspace, United States, 2013. Paperback. Book Condition: New. 248 x 170 mm. Language:
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Oxford University Press, United Kingdom, 2016. Paperback. Book Condition: New. 207 x 170
mm. Language: N/A. Brand New Book. These decodable non-fiction books provide structured
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