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Die EU-Kommission arbeitet derzeit am Projekt Solvency 1, durch das die Aufsicht von
Versicherungsunternehmen weitlaufig reformiert werden soll. Eine wichtige Neuerung betrifft die
risikotheoretisch korrekte Bestimmung des Risikokapitals. Die Vorhaltung von Risikokapital soll den
moglichen Verlust einer risikobehafteten Finanzposition (sowohl Kapitalanlagen als auch Schaden)
ausgleichen. Bei der Berechnung des Risikokapitals spielt insbesondere die Wahl des richtigen Risikomalies
eine entscheidende Rolle. Im vorliegenden Buch werden die wiinschenswerten Eigenschaften von
Risikomalf3en vorgestellt und ihre 6konomische Interpretation erklart, so dass eine Entscheidung Uber die
Wahl desrichtigen Risikomal3es moglich wird. Das derzeit vermutlich bekannteste Risikomal3 ist der Value-
at-Risk. Die Risikomessung mit dem Vaue-at-Risk ist problematisch, da er nur flr spezielle Verteilungen
die 6konomisch sinnvollen Eigenschaften fir Risikomal3e erfillt. Die Verwendung des Vaue-at-Risk kann
zu einer Fehleinschatzung fuhren in Bezug auf die Frage, welche Risiken als riskanter eingestuft werden
mussen als andere. Das vorliegende Buch stellt die Schwachpunkte des Vaue-at-Risk ausfihrlich dar und
stellt aternative Risikomal3e vor. Dabei liegt der Fokus auf den Risikomal3en, die auf der Basisvon
Quantilen definiert werden (Average Vaue-at-Risk, Spektralrisikomalie).
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From reader reviews:
Carolyn Livingston:

What do you in relation to book? It is not important with you? Or just adding material when you really need
something to explain what your own problem? How about your extratime? Or are you busy person? If you
don't have spare time to compl ete others business, it is make you feel bored faster. And you have time? What
did you do? Everybody has many questions above. The doctor has to answer that question mainly because
just their can do in which. It said that about guide. Book is familiar in each person. Yes, it is correct. Because
start from on guarderia until university need this particular Berechnung der Mindestkapitalanforderungen
unter Solvency |1 (German Edition) to read.

Joanne Starks:

As people who live in the particular modest era should be upgrade about what going on or information even
knowledge to make them keep up with the erathat is certainly always change and move forward. Some of
you maybe will probably update themselves by examining books. It is agood choice in your case but the
problems coming to an individual is you don't know which one you should start with. This Berechnung der
Mindestkapitalanforderungen unter Solvency Il (German Edition) is our recommendation to help you keep
up with the world. Why, because book serves what you want and want in this era.

ThomasKelly:

This Berechnung der Mindestkapitalanforderungen unter Solvency Il (German Edition) is brand new way for
you who has curiosity to look for some information asit relief your hunger of information. Getting deeper
you upon it getting knowledge more you know otherwise you who still having little bit of digest in reading
this Berechnung der Mindestkapital anforderungen unter Solvency Il (German Edition) can be the light food
for you because the information inside this kind of book is easy to get by anyone. These books build itself in
the form that is reachable by anyone, that's why | mean in the e-book contact form. People who think that in
e-book form make them feel sleepy even dizzy this guide is the answer. So you cannot find any in reading a
publication especially this one. Y ou can find actually looking for. It should be here for you actually. So,
don't missit! Just read this e-book variety for your better life along with knowledge.

Chester Grantham:

A lot of publication has printed but it is different. Y ou can get it by online on social media. Y ou can choose
the best book for you, science, amusing, novel, or whatever by simply searching fromit. It is called of book
Berechnung der Mindestkapitalanforderungen unter Solvency 11 (German Edition). Contain your knowledge
by it. Without causing the printed book, it could add your knowledge and make an individual happier to read.
It ismost significant that, you must aware about guide. It can bring you from one location to other place.
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