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A thorough guide to correlation risk and its growing importance in
global financial markets Ideal for anyone studying for CFA, PRMIA,
CAIA, or other certifications, Correlation Risk Modeling and
Management is the first rigorous guide to the topic of correlation risk.
A relatively overlooked type of risk until it caused major unexpected
losses during the financial crisis of 2007 through 2009, correlation risk
has become a major focus of the risk management departments in
major financial institutions, particularly since Basel III specifically
addressed correlation risk with new r


