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risk: 

Studienarbeit aus dem Jahr 2011 im Fachbereich BWL - Bank, Bouml;rse, Versicherung, , Sprache: Deutsch, Abstract: 
In this report, different types of risk and management techniques are analysed. However, the main focus is operational 
risk. The Basel agreements are analysed to show their effectiveness in decreasing operational risk. The Capital Asset 
Pricing Model and The Modern Portfolio Theory are also used to show how bankers attempt to mitigate risk by 
diversification. The concept of duration, interestsensitive gap management and hedging tools are mentioned to 

http://f3db.com/pub/links.php?id=B00BIPB39S


demonstrate methods of interest rate risk management. This report analyses the operational risk cases of UBS, 
Herstatt, Barings and Socieacute;teacute; Geacute;neacute;rale. The differences and similarities of these cases are 
discussed. The report then draws conclusions what has been learned and what can be done to attempt to avoid rogue 
trading. [...]


