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Bibliogov, United States, 2013. Paperback. Book Condition: New.
246 x 189 mm. Language: English . Brand New Book ***** Print
on Demand *****.We adopt a systemic risk indicator measured
by the price of insurance against systemic financial distress and
assess individual banks marginal contributions to the systemic
risk. The methodology is applied using publicly available data to
the 19 bank holding companies covered by the U.S. Supervisory
Capital Assessment Program (SCAP), with the systemic risk
indicator peaking around $1.1 trillion in March 2009. Our
systemic risk contribution measure shows interesting similarity
to and divergence from the SCAP expected loss measure. In
general, we find that a bank s contribution to the systemic risk is
roughly linear in its default probability but highly nonlinear with
respect to institution size and asset correlation.
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This book might be really worth a read, and superior to other. This really is for all who statte there had not been a
really worth studying. I am just happy to tell you that this is basically the very best pdf i actually have read through
during my very own lifestyle and may be he best ebook for actually.
-- Elnor a  R uecker-- Elnor a  R uecker

This publication will never be eFortless to get started on reading through but very entertaining to read through. It
normally is not going to expense too much. I discovered this publication from my dad and i encouraged this book to
find out.
-- O tilia  Schinner-- O tilia  Schinner
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