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lost money. Chapter 2: Risk Measurement at the Corporate Level: Economic Capital and RAROCChapter Two
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Economic Capital and Risk Adjusted Return on Capital (RAROC). Chapter 3: Review of StatisticsChapter Three is
useful for those readers who do not have a recent working knowledge of statistics. It reviews the statistical
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book. Examples are provided using financial loss data. MARKET RISK SECTION Chapter 4: Background on
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