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Key Papers: Risk

A selection of papers on the subject of Risk, now free to access until  
31st December 2010:

Multivariate Models for Operational Risk
Claudia Klüppelberg and Klaus Böcker

A Continuous-Time Model for Reinvestment Risk in Bond Markets
Mikkel Dahl

Embracing Change: Financial Informatics and Risk Analytics
Mark Flood

Excess Capital, Operational Disaster Risk, and Capital Requirements for Banks
M. Belhaj

Central Limits and Financial Risk
Lisa Goldberg, Angelo Barbieri, Vladislav Dubikovsky, Alexei Gladkevich and Michael Hayes

A profitable trading and risk management strategy despite transaction cost
Ahmet Duran and Michael Bommarito.

Up and Down Credit Risk
Tomasz R. Bielecki, Stéphane Crépey and Monique Jeanblanc

Probability-unbiased Value-at-Risk estimators
Ivo Francioni and Florian Herzog

Robustness and sensitivity analysis of risk measurement procedures
Rama Cont, Romain Deguest and Giacomo Scandolo

Estimation of Multiple Period Expected Shortfall and Median Shortfall for Risk 
Management
Mike So and Chi-Ming Wong

The 17th Annual

THE WORLD’S LARGEST & MOST PRESTIGIOUS RISK MANAGEMENT CONFERENCE
6 – 10 December 2010, President Wilson Hotel, Geneva
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