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Die EU-Kommission arbeitet derzeit am Projekt Solvency II, durch das die Aufsicht von
Versicherungsunternehmen weitläufig reformiert werden soll. Eine wichtige Neuerung betrifft die
risikotheoretisch korrekte Bestimmung des Risikokapitals. Die Vorhaltung von Risikokapital soll den
möglichen Verlust einer risikobehafteten Finanzposition (sowohl Kapitalanlagen als auch Schäden)
ausgleichen. Bei der Berechnung des Risikokapitals spielt insbesondere die Wahl des richtigen Risikomaßes
eine entscheidende Rolle. Im vorliegenden Buch werden die wünschenswerten Eigenschaften von
Risikomaßen vorgestellt und ihre ökonomische Interpretation erklärt, so dass eine Entscheidung über die
Wahl des richtigen Risikomaßes möglich wird. Das derzeit vermutlich bekannteste Risikomaß ist der Value-
at-Risk. Die Risikomessung mit dem Value-at-Risk ist problematisch, da er nur für spezielle Verteilungen
die ökonomisch sinnvollen Eigenschaften für Risikomaße erfüllt. Die Verwendung des Value-at-Risk kann
zu einer Fehleinschätzung führen in Bezug auf die Frage, welche Risiken als riskanter eingestuft werden
müssen als andere. Das vorliegende Buch stellt die Schwachpunkte des Value-at-Risk ausführlich dar und
stellt alternative Risikomaße vor. Dabei liegt der Fokus auf den Risikomaßen, die auf der Basis von
Quantilen definiert werden (Average Value-at-Risk, Spektralrisikomaße).
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From reader reviews:

Christopher Larsen:

Hey guys, do you really wants to finds a new book to study? May be the book with the concept Berechnung
der Mindestkapitalanforderungen unter Solvency II (German Edition) suitable to you? Typically the book
was written by well known writer in this era. The book untitled Berechnung der
Mindestkapitalanforderungen unter Solvency II (German Edition)is the main one of several books that will
everyone read now. This book was inspired many people in the world. When you read this book you will
enter the new age that you ever know before. The author explained their idea in the simple way, therefore all
of people can easily to comprehend the core of this e-book. This book will give you a large amount of
information about this world now. To help you see the represented of the world with this book.

Kimberly Gomez:

Do you really one of the book lovers? If yes, do you ever feeling doubt while you are in the book store? Aim
to pick one book that you find out the inside because don't judge book by its deal with may doesn't work is
difficult job because you are scared that the inside maybe not seeing that fantastic as in the outside seem
likes. Maybe you answer could be Berechnung der Mindestkapitalanforderungen unter Solvency II (German
Edition) why because the fantastic cover that make you consider about the content will not disappoint
anyone. The inside or content is definitely fantastic as the outside or cover. Your reading 6th sense will
directly guide you to pick up this book.

John Stewart:

Reading a book to become new life style in this calendar year; every people loves to read a book. When you
study a book you can get a wide range of benefit. When you read textbooks, you can improve your
knowledge, because book has a lot of information on it. The information that you will get depend on what
kinds of book that you have read. If you want to get information about your analysis, you can read education
books, but if you want to entertain yourself you are able to a fiction books, these kinds of us novel, comics,
as well as soon. The Berechnung der Mindestkapitalanforderungen unter Solvency II (German Edition) will
give you new experience in studying a book.

Thomas Schwan:

Within this era which is the greater individual or who has ability in doing something more are more precious
than other. Do you want to become among it? It is just simple solution to have that. What you need to do is
just spending your time not much but quite enough to possess a look at some books. One of several books in
the top checklist in your reading list will be Berechnung der Mindestkapitalanforderungen unter Solvency II
(German Edition). This book that is qualified as The Hungry Slopes can get you closer in turning out to be
precious person. By looking upward and review this publication you can get many advantages.
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