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John Hull propose ici un livre consacré essentiellement à la régulation et à la gestion des risques par les
institutions financières. Cet ouvrage, adapté aux spécificités européennes par Christophe Godlewski et
Maxime Merli, offre une vision complète des outils mis en oeuvre dans ces établissements afin de mesurer et
de gérer les risques. Intégrant la crise des dettes souveraines, cette troisième édition a été considérablement
remaniée, enrichie, et l'intégralité de ses chapitres a été mise à jour. En particulier, elle bénéficie : d'un
nouveau chapitre sur Bâle 2.5, Bâle III (accords internationaux sur la régulation bancaire) et le Dodd-Frank
Act (régulation des marchés financiers et protection des consommateurs américains, sous l'impulsion du
président Obama), d'approfondissements importants sur : le calcul du montant des fonds propres, le risque de
contrepartie, le mode de calcul de la VaR de crédit, les compensations centralisées, les enjeux des
collatéraux, l'utilisation des modèles du type Vasicek, la mise en oeuvre de l'approche AMA au risque
opérationnel. La rigueur et la pédagogie de John Hull dont les manuels tel Options, futures et autres actifs
dérivés sont des références incontournables ne sont plus à démontrer. Une nouvelle fois, l'articulation entre
théorie et pratique est omniprésente, grâce notamment à de très nombreux exemples, illustrations et cas
pratiques. Les points techniques et les démonstrations mathématiques sont volontairement réduits à
l'essentiel. Enfin, chaque chapitre est conclu par un grand nombre de questions et de problèmes corrigés en
fin d'ouvrage, soit plus de 200 exercices. Avec cette troisième édition, Gestion des risques et institutions
financières devient l'ouvrage de référence pour les étudiants mais également pour les professionnels de la
banque souhaitant avoir une vision synthétique et complète de cette thématique.
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From reader reviews:

Herbert Beckley:

The ability that you get from Gestion des risques & institutions financières (French Edition) will be the more
deep you rooting the information that hide within the words the more you get serious about reading it. It does
not mean that this book is hard to be aware of but Gestion des risques & institutions financières (French
Edition) giving you joy feeling of reading. The article author conveys their point in particular way that can
be understood by means of anyone who read that because the author of this reserve is well-known enough.
This specific book also makes your personal vocabulary increase well. Making it easy to understand then can
go along with you, both in printed or e-book style are available. We propose you for having this particular
Gestion des risques & institutions financières (French Edition) instantly.

Latrice Miller:

This Gestion des risques & institutions financières (French Edition) is new way for you who has attention to
look for some information since it relief your hunger associated with. Getting deeper you upon it getting
knowledge more you know or else you who still having tiny amount of digest in reading this Gestion des
risques & institutions financières (French Edition) can be the light food for you because the information
inside this specific book is easy to get by means of anyone. These books create itself in the form which can
be reachable by anyone, yep I mean in the e-book form. People who think that in guide form make them feel
drowsy even dizzy this reserve is the answer. So there isn't any in reading a guide especially this one. You
can find actually looking for. It should be here for a person. So , don't miss the item! Just read this e-book
style for your better life and also knowledge.

Diego Mears:

On this era which is the greater person or who has ability to do something more are more important than
other. Do you want to become one among it? It is just simple solution to have that. What you have to do is
just spending your time not very much but quite enough to get a look at some books. One of the books in the
top listing in your reading list is usually Gestion des risques & institutions financières (French Edition). This
book which is qualified as The Hungry Hillsides can get you closer in growing to be precious person. By
looking right up and review this reserve you can get many advantages.

Marilyn Chambers:

Publication is one of source of knowledge. We can add our expertise from it. Not only for students and also
native or citizen have to have book to know the up-date information of year to be able to year. As we know
those ebooks have many advantages. Beside many of us add our knowledge, can bring us to around the
world. By book Gestion des risques & institutions financières (French Edition) we can have more advantage.
Don't one to be creative people? To get creative person must want to read a book. Only choose the best book
that ideal with your aim. Don't be doubt to change your life at this time book Gestion des risques &



institutions financières (French Edition). You can more appealing than now.
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