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How can managers increase their ability to calculate price and risk data for financial instruments while
decreasing their dependence on a myriad of specific instrument variants? Wolfgang Schwerdt and Marcelle
von Wendland created a simple and consistent way to handle and process large amounts of complex financial
data. By means of a practical framework, their approach analyzes market and credit risk exposure of
financial instruments and portfolios and calculates risk adjusted performance measures. Its emphasis on
standardization yields significant improvements in speed and accuracy.

Schwerdt and von Wendland's focus on practical implementation directly addresses limitations imposed by
the complex and costly processing time required for advanced risk management models and pricing hundreds
of thousands of securities each day. Their many examples and programming codes demonstrate how to use
standards to build financial instruments, how to price them, and how to measure the risk and performance of
the portfolios that include them.

Feature: The authors have designed and implemented a standard for the description of financial instruments
Benefit: The reader can rely on accurate and valid information about describing financial instruments
Feature: The authors have developed an approach for pricing and analyzing any financial instrument using a
limited set of atomic instruments
Benefit: The reader can use these instruments to define and set up even very large numbers of financial
instruments.
Feature: The book builds a practical framework for analysing the market and credit risk exposure of financial
instruments and portfolios
Benefit: Readers can use this framework today in their work and identify and measure market and credit risk
using a reliable method.
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From reader reviews:

Robert Beck:

Do you one of people who can't read gratifying if the sentence chained within the straightway, hold on guys
this aren't like that. This Pricing, Risk, and Performance Measurement in Practice: The Building Block
Approach to Modeling Instruments and Portfolios (The Elsevier and Mondo Visione World Capital Markets)
book is readable through you who hate those perfect word style. You will find the details here are arrange for
enjoyable studying experience without leaving also decrease the knowledge that want to give to you. The
writer of Pricing, Risk, and Performance Measurement in Practice: The Building Block Approach to
Modeling Instruments and Portfolios (The Elsevier and Mondo Visione World Capital Markets) content
conveys thinking easily to understand by many individuals. The printed and e-book are not different in the
content but it just different by means of it. So , do you nevertheless thinking Pricing, Risk, and Performance
Measurement in Practice: The Building Block Approach to Modeling Instruments and Portfolios (The
Elsevier and Mondo Visione World Capital Markets) is not loveable to be your top listing reading book?

Ezra Talbott:

Information is provisions for people to get better life, information today can get by anyone on everywhere.
The information can be a understanding or any news even restricted. What people must be consider if those
information which is within the former life are difficult to be find than now is taking seriously which one
works to believe or which one the particular resource are convinced. If you receive the unstable resource
then you understand it as your main information we will see huge disadvantage for you. All of those
possibilities will not happen within you if you take Pricing, Risk, and Performance Measurement in Practice:
The Building Block Approach to Modeling Instruments and Portfolios (The Elsevier and Mondo Visione
World Capital Markets) as your daily resource information.

David Ruby:

The publication untitled Pricing, Risk, and Performance Measurement in Practice: The Building Block
Approach to Modeling Instruments and Portfolios (The Elsevier and Mondo Visione World Capital Markets)
is the publication that recommended to you you just read. You can see the quality of the reserve content that
will be shown to an individual. The language that author use to explained their way of doing something is
easily to understand. The writer was did a lot of investigation when write the book, so the information that
they share to your account is absolutely accurate. You also could get the e-book of Pricing, Risk, and
Performance Measurement in Practice: The Building Block Approach to Modeling Instruments and
Portfolios (The Elsevier and Mondo Visione World Capital Markets) from the publisher to make you much
more enjoy free time.



Wilbert York:

As a scholar exactly feel bored to reading. If their teacher inquired them to go to the library or even make
summary for some guide, they are complained. Just tiny students that has reading's heart or real their passion.
They just do what the educator want, like asked to go to the library. They go to at this time there but nothing
reading very seriously. Any students feel that studying is not important, boring and can't see colorful pictures
on there. Yeah, it is to become complicated. Book is very important to suit your needs. As we know that on
this era, many ways to get whatever we would like. Likewise word says, many ways to reach Chinese's
country. Therefore , this Pricing, Risk, and Performance Measurement in Practice: The Building Block
Approach to Modeling Instruments and Portfolios (The Elsevier and Mondo Visione World Capital Markets)
can make you truly feel more interested to read.
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