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TAIL RISK HEDGING: CREATING ROBUST PORTFOLIOS FOR VOLATILE
MARKETS

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 and using tail hedging to play oBense. Tail Risk Hedging explores how to: generate profits from
volatility and illiquidity during tail-risk events in equity and credit markets; buy attractively priced tail hedges
that add value to a portfolio and quantify basis risk; interpret the psychology of investors in option pricing and
portfolio construction; customize explicit hedges for retirement investments; and hedge risk factors such as
duration risk and inflation risk. Managing tail risk is today's most significant development in risk management,
and this thorough guide helps you access every aspect of it. With the time-tested and mathematically rigorous
strategies described...
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( H ard b ack)   
Prometheus Books, United States, 2000. Hardback. Book Condition: New. 226 x 152 mm.
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Th e Well- Train ed  M in d : A  Gu id e to  C lassical Ed u catio n  at H o me ( H ard b ack)                     
WW Norton Co, United States, 2016. Hardback. Book Condition: New. 4th Revised edition. 244
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th e P icn ic ( H ard b ack)      
Oxford University Press, United Kingdom, 2014. Hardback. Book Condition: New. Mr. Nick
Schon (illustrator). 177 x 148 mm. Language: English . Brand New Book. Read With BiB, Chip
and Kipper is the UK s best-selling...
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Gallopade International, United States, 2013. Hardback. Book Condition: New. 224 x 142 mm.
Language: English . Brand New Book. When you purchase the Library Bound mystery you will
receive FREE online eBook access! Carole Marsh...
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Group Publishing (CO), United States, 2015. Hardback. Book Condition: New. 305 x 229 mm.
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