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Condition: New. 236 x 160 mm. Language: English . Brand New
Book. As pension fund systems decrease and dependency
ratios increase, risk management is becoming more complex
in public and private pension plans. Pension Fund Risk
Management: Financial and Actuarial Modeling sheds new light
on the current state of pension fund risk management and
provides new technical tools for addressing pension risk from
an integrated point of view. Divided into four parts, the book
first presents the correct measurement of risk in pension funds,
fund dynamics under a performance-oriented arrangement,
an attribution model for monitoring the performance and risk
of a defined benefit (DB) pension fund, and an optimal
investment problem of a defined contribution (DC) pension
fund under inflationary risk. It also describes a pension plan
from a dynamic optimization viewpoint, the optimal asset
allocation of U.S. pension funds, the identification of
stakeholders risks, value-at-risk (VaR) methodology, and
various effects on the asset allocation of DB pension schemes.
The second section focuses on the effects of uncertainty on
employer-provided DB private pension plan liabilities; wage-
based lump sum payments by death, retirement, or dismissal
by the employer; fundamental retirement changes;
occupational pension...
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Reviews

This ebook is wonderful. I could comprehended every thing out of this created e ebook. I am just eCortlessly can get a
satisfaction of reading a created pdf.
-- Feder ico Nola n   

This ebook could be worthy of a read through, and far better than other. I am quite late in start reading this one, but
better then never. I realized this publication from my dad and i advised this publication to learn.
-- Stefa n V on   
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