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McGraw-Hill Education - Europe. Hardback. Book Condition:
new. BRAND NEW, Tail Risk Hedging: Creating Robust Portfolios

. ' for Volatile Markets, Vineer Bhansali, "Tail Risks" originate
CREATING ROBUST PORTFOLIOS . . . .

from the failure of mean reversion and the idealized bell curve
: i of asset returns, which assumes that highly probable outcomes
VINEER BHANSALI occur near the center of the curve and that unlikely
WANAGING DIRECTOR/PORTFOLIO MANAGER, PINED 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...
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It in just one of the best ebook. | could possibly comprehended everything using this written e ebook. You wont feel
monotony at whenever you want of your time (that's what catalogs are for regarding should you check with me).
-- Dayana Brekke Sr.

Complete information for ebook fans. It is actually full of knowledge and wisdom | am pleased to inform you that this
is basically the very best pdf we have read through inside my very own daily life and can be he very best ebook for
ever.

-- Gideon Morissette
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