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The Stiglitz Report: Reforming
the International Monetary and
Financial Systemsin the Wake of
the Global Crisis

Joseph E. Stiglitz
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REFORMING THE INTERNATIONAL
MONETARY AND FINANCIAL SYSTEMS
IN THE WAKE OF THE GLOBAL CRISIS

Joseph E, Stigltz
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1- Principal — Agent Approach.

2- Monetary Search Equilibria.

3- Adaptive Learning.

4- State- Contingent Pricing.

5- Credit Risk Measurement: New
Approaches to Value at Risk and Other
Paradigms.

6- Loss Given Default.

7- Value- at- Risk.

8- Northern Rock.

9- Mark- to- Market Accounting Rules.
10- Expert Judgement.

11- Bayesian Networks.

12- GARCH Models.

13- Univariate GARCH Models.
14- Black- Scholes Approach.

15- Self -Regulateion.

16- Joseph Stiglitz

17- Bailouts.

18- Basel II.

19- Capital Requirements Directive.
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