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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:

Rene King:

This book untitled Berechnung der Mindestkapitalanforderungen unter Solvency II (German Edition) to be
one of several books in which best seller in this year, this is because when you read this publication you can
get a lot of benefit into it. You will easily to buy that book in the book retailer or you can order it through
online. The publisher in this book sells the e-book too. It makes you quicker to read this book, since you can
read this book in your Cell phone. So there is no reason for you to past this reserve from your list.

Faye Pearson:

Playing with family in a park, coming to see the coastal world or hanging out with pals is thing that usually
you might have done when you have spare time, and then why you don't try thing that really opposite from
that. Just one activity that make you not feeling tired but still relaxing, trilling like on roller coaster you have
been ride on and with addition of information. Even you love Berechnung der Mindestkapitalanforderungen
unter Solvency II (German Edition), you may enjoy both. It is great combination right, you still desire to
miss it? What kind of hang-out type is it? Oh seriously its mind hangout men. What? Still don't obtain it, oh
come on its referred to as reading friends.

Christina Bales:

Do you have something that you want such as book? The guide lovers usually prefer to opt for book like
comic, quick story and the biggest one is novel. Now, why not attempting Berechnung der
Mindestkapitalanforderungen unter Solvency II (German Edition) that give your fun preference will be
satisfied simply by reading this book. Reading addiction all over the world can be said as the method for
people to know world a great deal better then how they react when it comes to the world. It can't be
explained constantly that reading practice only for the geeky man or woman but for all of you who wants to
possibly be success person. So , for all of you who want to start examining as your good habit, it is possible
to pick Berechnung der Mindestkapitalanforderungen unter Solvency II (German Edition) become your
current starter.

Mario Davis:

A number of people said that they feel weary when they reading a guide. They are directly felt the idea when
they get a half regions of the book. You can choose often the book Berechnung der
Mindestkapitalanforderungen unter Solvency II (German Edition) to make your personal reading is
interesting. Your current skill of reading expertise is developing when you similar to reading. Try to choose
easy book to make you enjoy to read it and mingle the opinion about book and reading through especially. It
is to be very first opinion for you to like to open a book and learn it. Beside that the publication Berechnung
der Mindestkapitalanforderungen unter Solvency II (German Edition) can to be your brand-new friend when
you're feel alone and confuse in what must you're doing of these time.
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