
XPSXKDDJRQRC » eBook » Stress Testing for Risk Control Under Basel II (Hardback)

Download PDF

STRESS TESTING FOR RISK CONTROL UNDER BASEL II
(HARDBACK)

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...
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Reviews
 

This book is indeed gripping and exciting. it had been writtern really perfectly and useful. Its been written in
an remarkably basic way and is particularly only following i finished reading through this ebook through
which in fact changed me, affect the way i think.
--  Royce Heathcote

Great e book and useful one. Of course, it really is engage in, continue to an amazing and interesting
literature. You wont sense monotony at anytime of your time (that's what catalogues are for regarding if you
request me).
- -  Prof.  Flavie Moore Jr.  
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