1. Record Nr. UNINA990001786610403321
Autore Belfiore, Carlo

Titolo Ephemeroptera. Odonata. Blattaria, Mantodea, Isoptera, Orthoptera,
Phasmatodea, Dermaptera, Embioptera. Plecoptera. Psocoptera.
Phthiraptera. Thysanoptera / di Carlo Belfiore...[et al.]

Pubbl/distr/stampa Bologna : Ed. Calderini, 1995

ISBN 88-7019-889-9

Descrizione fisica 5p.;24cm

Collana Checklist delle specie della fauna italiana ; 34-40
Disciplina 595.734

Locazione FAGBC

Collocazione 60 591 FAUITA 1995 (34-40)

Lingua di pubblicazione Italiano

Formato Materiale a stampa

Livello bibliografico Monografia



2. Record Nr. UNISALENT0991001683319707536

Autore Societa italiana degli economisti.Riunione scientifica <38. ; 1997 ;
Titolo Roma> . . ) _ _
Che "genere" di economista? : la professione di economista
nell'universita italiana / a cura di Anna Carabelli, Daniela Parisi e
Annalisa Rosselli

Pubbl/distr/stampa Bologna : Il Mulino, 1999

ISBN 8815068082

Descrizione fisica 332p:ill; 22 cm

Collana Collana della Societa italiana degli economisti
Altri autori (Persone) Carabelli, Anna M.

Parisi Acquaviva, Daniela
Rosselli, Annalisa

Disciplina 330

Soggetti Economia - Studi
Economisti - Italia

Lingua di pubblicazione Italiano

Formato Materiale a stampa

Livello bibliografico Monografia



3. Record Nr.

Autore
Titolo

Pubbl/distr/stampa
ISBN

Descrizione fisica

Altri autori (Persone)
Disciplina
Soggetti

Lingua di pubblicazione
Formato

Livello bibliografico
Note generali

Nota di bibliografia
Nota di contenuto

UNINA9910782598603321

Pflug Georg Ch. <1951->

Modeling, measuring and managing risk [[electronic resource] /] /
Georg Ch. Pflug, Werner Romisch

Hackensack, N.J., : World Scientific, c2007

1-281-91855-5
9786611918552
981-270-872-3

1 online resource (304 p.)

RomischWerner

658.4/033

Decision making - Statistical methods
Functionals - Statistical methods

Risk assessment - Statistical methods
Risk management - Statistical methods

Inglese

Materiale a stampa

Monografia

Description based upon print version of record.

Includes bibliographical references (p. 277-284) and index.

Preface; List of Symbols; Contents; 1. Modeling uncertain outcomes;
1.1 The three M's of decision making under uncertainty; 1.2 Probability
models and scenario distributions; 1.2.1 Distribution functions and
quantile functions; 1.2.2 Joint distributions and couplings; 1.2.3 Utility
functions and order relations; 1.2.4 Compounding; 1.3 Standard
statistical parameters; 1.3.1 Location parameters; 1.3.2 Dispersion
parameters; 1.3.3 Correlation parameters; 2. Measuring single-period
risk; 2.1 Probability functionals and their properties; 2.1.1 Properties of
probability functionals

2.1.2 Version-independent properties of probability functionals 2.2
Acceptability functionals and deviation risk functionals; 2.2.1
Acceptance sets for translation-equivariant functionals; 2.2.2 Dual
representations of concave and convex functionals; 2.2.3 The average
value-at-risk; 2.2.4 Kusuoka representations; 2.3 Conditional
acceptability and risk mappings; 2.3.1 Version independent conditional
acceptability mappings; 2.3.2 More about the conditional average
value-at-risk; 2.4 Classes of version-independent acceptability-type
functionals; 2.4.1 Expected utility



Sommario/riassunto

2.4.2 Distortion functionals 2.4.3 Sup-convolutions; 2.4.4 Single-
period polyhedral acceptability functionals; 2.4.5 Risk-corrected
expectation and mean-risk models; 2.5 Classes of version-independent
deviation-type functionals; 2.5.1 Deviation functionals of the form E[h
(Y i EY)]; 2.5.2 Deviation functionals of the form ||Y - EY]|h; 2.5.3
Deviation functionals of the form |[[Y - EY ]-||h; 2.5.4 Deviation
functionals of the form E[h(Y - Y")]; 2.5.5 Minimal loss risk functionals;
2.6 Summary; 3. Measuring multi-period risk; 3.1 Introduction to
multi-period models

3.1.1 Evolving information: filtrations and tree pro- cesses3.1.2
Dynamic acceptability functionals; 3.1.3 Introducing information into
single-period functionals; 3.1.3.1 Expected conditional acceptability
functionals; 3.1.3.2 Dual extension of single-period functionals; 3.2
Multi-period risk functionals: basic properties; 3.2.1 Dual
representations of multi-period acceptability functionals; 3.2.2
Version-independent multi-period risk functionals; 3.3 Classes of
multi-period acceptability functionals; 3.3.1 Separable functionals;
3.3.2 Risk functionals of the value-of-information type

3.3.3 More about the multi-period average value-at-risk 3.3.4
Composition of conditional acceptability mappings; 3.3.5 Polyhedral
multi-period acceptability functionals; 3.3.6 Polyhedral acceptability
functionals in multi-stage stochastic programs; 3.4 Summary; 4.
Single-stage decision models; 4.1 Stochastic optimization; 4.2 Efficient
frontiers; 4.2.1 Simple deviation risk models; 4.2.2 Discrete models;
4.2.3 Standard deviation efficiency; 4.2.3.1 Introducing a risk-free
asset; 4.2.4 Lower standard deviation efficiency; 4.2.5 Mean absolute
deviation efficiency

4.2.6 Average value-at-risk deviation efficiency

This book is the first in the market to treat single- and multi-period

risk measures (risk functionals) in a thorough, comprehensive manner.
It combines the treatment of properties of the risk measures with the
related aspects of decision making under risk.The book introduces the
theory of risk measures in a mathematically sound way. It contains
properties, characterizations and representations of risk functionals for
single-period and multi-period activities, and also shows the
embedding of such functionals in decision models and the properties
of these models.



