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Identify and understand the risks facing your portfolio, how to quantify them, and the best tools to
hedge them

This book scrutinizes the various risks confronting a portfolio, equips the reader with the tools necessary to
identify and understand these risks, and discusses the best ways to hedge them.

The book does not require a specialized mathematical foundation, and so will appeal to both the generalist
and specialist alike. For the generalist, who may not have a deep knowledge of mathematics, the book
illustrates, through the copious use of examples, how to identify risks that can sometimes be hidden, and
provides practical examples of quantifying and hedging exposures. For the specialist, the authors provide a
detailed discussion of the mathematical foundations of risk management, and draw on their experience of
hedging complex multi-asset class portfolios, providing practical advice and insights.

Provides a clear description of the risks faced by managers with equity, fixed income, commodity, credit●

and foreign exchange exposures
Elaborates methods of quantifying these risks●

Discusses the various tools available for hedging, and how to choose optimal hedging instruments●

Illuminates hidden risks such as counterparty, operational, human behavior and model risks, and expounds●

the importance and instability of model assumptions, such as market correlations, and their attendant
dangers
Explains in clear yet effective terms the language of quantitative finance and enables a non-quantitative●

investment professional to communicate effectively with professional risk managers, "quants", clients and
others

Providing thorough coverage of asset modeling, hedging principles, hedging instruments, and practical
portfolio management, Hedging Market Exposures helps portfolio managers, bankers, transactors and
finance and accounting executives understand the risks their business faces and the ways to quantify and
control them.
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From reader reviews:

Erma Carver:

Information is provisions for people to get better life, information currently can get by anyone with
everywhere. The information can be a expertise or any news even a concern. What people must be consider
if those information which is inside former life are difficult to be find than now could be taking seriously
which one works to believe or which one the actual resource are convinced. If you receive the unstable
resource then you obtain it as your main information you will see huge disadvantage for you. All those
possibilities will not happen with you if you take Hedging Market Exposures: Identifying and Managing
Market Risks as your daily resource information.

Lewis Lin:

Are you kind of active person, only have 10 or perhaps 15 minute in your day to upgrading your mind
proficiency or thinking skill possibly analytical thinking? Then you are experiencing problem with the book
in comparison with can satisfy your short time to read it because all this time you only find publication that
need more time to be examine. Hedging Market Exposures: Identifying and Managing Market Risks can be
your answer as it can be read by you actually who have those short time problems.

Fidel Auxier:

Don't be worry in case you are afraid that this book can filled the space in your house, you will get it in e-
book approach, more simple and reachable. This specific Hedging Market Exposures: Identifying and
Managing Market Risks can give you a lot of buddies because by you considering this one book you have
factor that they don't and make anyone more like an interesting person. That book can be one of one step for
you to get success. This guide offer you information that maybe your friend doesn't realize, by knowing
more than other make you to be great persons. So , why hesitate? Let's have Hedging Market Exposures:
Identifying and Managing Market Risks.

Sean Jones:

Many people said that they feel bored when they reading a e-book. They are directly felt this when they get a
half elements of the book. You can choose the book Hedging Market Exposures: Identifying and Managing
Market Risks to make your current reading is interesting. Your own skill of reading proficiency is
developing when you such as reading. Try to choose straightforward book to make you enjoy to see it and
mingle the feeling about book and examining especially. It is to be initial opinion for you to like to open up a
book and examine it. Beside that the guide Hedging Market Exposures: Identifying and Managing Market
Risks can to be your new friend when you're sense alone and confuse in what must you're doing of their
time.
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