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While operational risk has long been regarded as a mere part of "other" risks--
outside the realm of credit and market risk--it has quickly made its way to the
forefront of finance. In fact, with implementation of the Basel 11 Capital Accord
aready underway, many financial professionals--as well as those preparing to
enter this field--must now become familiar with avariety of issuesrelated to
operational risk modeling and management.

Written by the experienced team of Anna Chernobai, Svetlozar Rachev, and
Frank Fabozzi, Operational Risk will introduce you to the key concepts
associated with this discipline. Filled with in-depth insights, expert advice, and
innovative research, this comprehensive guide not only presents you with an
abundant amount of information regarding operational risk, but it also walks you
through awide array of examples that will solidify your understanding of the
issues discussed.

Topics covered include:

- The main challenges that exist in modeling operational risk.

- The variety of approaches used to model operational losses.

- Vaue-at-Risk and its role in quantifying and managing operational risk.
- Thethree pillars of the Basel |1 Capital Accord.

- And much more.
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Editorial Review

From the Back Cover
Operational Risk

While operational risk has long been regarded as a mere part of "other" risks—outside the realm of credit and
market risk—it has quickly made its way to the forefront of finance. In fact, with implementation of the
Basel Il Capital Accord already underway, many financial professionals—as well as those preparing to enter
this field—must now become familiar with a variety of issues related to operational risk modeling and
management.

Written by the experienced team of Anna Chernobai, Svetlozar Rachev, and Frank Fabozzi, Operational
Risk: A Guideto Basdl Il Capital Requirements, Models, and Analysis will introduce you to the key concepts
associated with this discipline. Filled with in-depth insights, expert advice, and innovative research, this
comprehensive guide not only presents you with an abundant amount of information regarding operational
risk, but it also walks you through awide array of examples that will solidify your understanding of the
issues discussed.

Topics covered include:

- The main challenges that exist in modeling operational risk

- Thevariety of approaches used to model operational 1osses

- Vaue-at-Risk and itsrole in quantifying and managing operational risk
- Thethree pillars of the Basel 11 Capital Accord

- And much more
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Users Review

From reader reviews:

LucasFlorio:

Why don't make it to become your habit? Right now, try to ready your time to do the important action, like
looking for your favorite reserve and reading a publication. Beside you can solve your long lasting problem;
you can add your knowledge by the publication entitled Operational Risk: A Guideto Basdl Il Capital



Requirements, Models, and Analysis. Try to the actual book Operational Risk: A Guideto Basdl Il Capital
Requirements, Models, and Analysis as your pal. It meansthat it can to be your friend when you feel alone
and beside that of course make you smarter than ever. Yeah, it isvery fortuned in your case. The book makes
you far more confidence because you can know everything by the book. So , let me make new experience
and knowledge with this book.

Julie Boyle:

Reading areserve can be one of alot of exercise that everyonein the world really likes. Do you like reading
book thus. There are alot of reasons why people love it. First reading a publication will give you alot of new
data. When you read a guide you will get new information since book is one of a number of waysto share
the information or even their idea. Second, looking at a book will make a person more imaginative. When
you looking at a book especially tale fantasy book the author will bring you to imagine the story how the
character types do it anything. Third, you are able to share your knowledge to some others. When you read
this Operational Risk: A Guide to Basel 11 Capital Requirements, Models, and Analysis, you are ableto tells
your family, friends and soon about yours book. Y our knowledge can inspire others, make them reading a
reserve.

Loretta Yoder:

Do you have something that you enjoy such as book? The book lovers usually prefer to pick book like
comic, quick story and the biggest one is novel. Now, why not trying Operational Risk: A Guide to Basel 11
Capital Requirements, Models, and Analysis that give your pleasure preference will be satisfied by simply
reading this book. Reading behavior al over the world can be said as the opportunity for people to know
world far better then how they react to the world. It can't be stated constantly that reading addiction only for
the geeky man but for al of you who wants to always be success person. So, for all of you who want to start
reading as your good habit, you could pick Operational Risk: A Guideto Basel Il Capital Requirements,
Models, and Analysis become your own personal starter.

Marjorie Thompson:

Y ou may spend your free time to study this book this guide. This Operational Risk: A Guide to Basdl 1l
Capital Requirements, Models, and Analysisis simpleto create you can read it in the recreation area, in the
beach, train along with soon. If you did not get much space to bring the actual printed book, you can buy the
actual e-book. It is make you easier to read it. Y ou can save the actual book in your smart phone. And so
there are alot of benefits that you will get when you buy this book.
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