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copulas, 223–227
total OpVaR approximation,

230–243
Five forces model, 293
Forbes, 444
Formulas, 54–57
Four-eyes principle, 250
Framework on Capital Measurement

and Capital Standards, 4
Framing bias, 11
France, 362. See also Société Générale
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Marginal Lévy measures, 228
Marginal risk contributions, 134
Marginal tail measures, 225
Marginal transformations, 223
Marino, Daniel, 443–444
Market risk (beta), 116, 366, 367, 370,

371–372
Market Risk Amendment to the Accord

of 1988, 383
Market risk and operational risk,

436–437
Market risk modeling, 279
Market risk report statistics, 448–449
Markowitz, H. M., 370
Mark-to-market transaction, 473
Marquez, James, 444
Materialism, 283
Maximum likelihood (ML), 203, 205
Maximum likelihood estimations

(MLEs), 165
MC estimate, 171
Mean integrated squared error (MISE),

179
Mean under threshold (MUT), 330
MeasuRisk (third party services), 436
Merrill Lynch, 102
Method for one-sided cross-validation

for density estimation
one-sided cross-validation, 180–182

htt
p:/

/w
ww.pb

oo
ks

ho
p.c

om



P1: a/b P2: c/d QC: e/f T1: g

ind JWBT054-Gregoriou January 9, 2009 22:3 Printer: Courier Westford

Index 489

ordinary least squares
cross-validation, 179–180

Method of cross-validation, 178
Method of simulated higher moments

(MSHM) approach, 131
Methodology, operational risk versus

capital requirements, 316–331
Methodology for evaluating commodity

trading advisors (CTAs)
optimal leverage and risk of ruin,

456–457
risk of ruin, 455–456

Methodology to explore unprecedented
catastrophes, 88–89

Mexican crisis of 1994 to 1995, 364
MF Global Ltd., 270
Minimum cross-entropy approach,

161
Mixed approach, 312, 320, 334
Mixing coefficients, 326
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