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ZARI RACHEV. FACTBOX-TOOLS TO PREDICT MARKET SHOCKS, REUTERS,
MAY 24, 2009.
https:/www.reuters.com/article/models-math/factbox-tools-to-predict-
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RACHEYV ET. AL. SYSTEM AND METHOD FOR PROVIDING OPTIMIZATION OF
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W. Brent Lindquist, Svetlozar T. Rachev, Yuan Hu, Abootaleb Shirvani,
Advanced Tools for Risk Management, Springer series, “Dynamic Modeling
and Econometrics in Economics and Finance”, Springer, 2022.
https://www.springer.com/series/5859/books?page=1

Frank J. Fabozzi, Sergio M. Focardi, Svetlozar T. Rachev, and Bala Arshanapalli,
Basics of Financial Econometrics: Tools, Concepts, and Asset Management
Applications, Wiley, 2014.
https:/onlinelibrarywiley.com/doi/book/101002/9781118856406 2.

Stoyan Stoyanov, Svetlozar Rachev, Frank Fabozzi, Optimal Portfolio
Management in Highly Volatile Markets, Scholars Press, 2013
https:/www.amazon.com/Optimal-Portfolio-Management-Volatile- Markets/
dp/3639514130

Rachev, S. T, Klebanov, L.B., Stoyanov, S.V, Fabozzi, F., The Methods of
Distances in the Theory of Probability and Statistics, John Wiley, Finance, 2013
https://www.springer.com book/9781461448686

Rachev, S. T, Kim, Y., Bianchi, M., Fabozzi, F., Financial Models with Levy
Processes and Volatility Clustering, Springer, New York 2011
http://www.wiley.com/WileyCDA/WileyTitle/productCd-0470482354 descCd-
tableOfContents.html

Rachey, S. T, Stoyanov, S. V., Fabozzi, F., A Probability Metrics Approach to
Financial Risk Measures, Wiley — Blackwell, 2011
http:/AMww.wiley.com/WileyCDA/WileyTitle/oroductCd-1405183691.htm
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Rachev, S. T, Hoechstoetter, M., Fabozzi, F., Focardi, S., Probability and Statistics
for Finance, John Wiley, Finance, 2010
http:/AMwwwiley.com/WileyCDA/WileyTitle/oroductCd-0470400935 html

Klebanov, L., Rachev, S. T, Fabozzi, F., Robust and Non-Robust Models in
Statistics, NOVA-Science Publishers, NY, 2009
https:/mwww.novapublishers.com/catalog/product_info.php?products_id=10251

Trueck, S., Rachev, S. T, Rating Based Modeling of Credit Risk: Theory and
Application of Migration Matrices, Academic Press Advances Finance, 2008
http:/www.elsevier.com/wps/find/bookdescription.cws_home/716895/

description#description

Rachev, S. T, Stoyanoy, S., Fabozzi, F., Advanced Stochastic Models, Risk
Assessment and Portfolio Optimization: The Ideal Risk, Uncertainty, and
Performance Measures, John Wiley, Finance, 2007
http:/Mww.wiley.com/WileyCDA/WileyTitle/productCd-047005316X.html

Rachev, S. T, Hsu, J., Bagasheva, B, Fabozzi, F., Bayesian Methods in Finance,
John Wiley, Finance, 2007
http:/Mwwwiley.com/WileyCDA/WileyTitle/productCd-0471920835.htmll

Rachev, S. T, Mittnik, S., Fabozzi, Frank J., Focardi, S, Jasic, T, Financial
Econometrics: From Basics to Advanced Modeling Techniques, John Wiley,
Finance, 2007
http:/Avww.wiley.com/WileyCDA/WileyTitle/productCd-0471784508.html

Chernobai, A, Rachey, S. T, Fabozzi, F., Operational Risk: A Guide to Basel Il
Capital Requirements, Models and Analysis, John Wiley, Finance, 2007
http:/AMwwwiley.com/WileyCDA/WileyTitle/oroductCd-0471780510.htmll

Klebanov, L. Kozubowski, T. Rachey, S. T, IlI-Posed Problems in Probability and
Stability of Random Sums, NOVA Science Publishers, New York, 2006
https://mwww.novapublishers.com/catalog/product_info.php?products_id=4546

Rachev, S. T, Menn, C, Fabozzi, F.,, Fat-Tailed and Skewed Asset Return
Distributions: Implications for Risk Management, Portfolio selection and
Option Pricing, John Wiley, Finance, 2005
http:/mww.wiley.com/WileyCDA/WileyTitle/productCd-0471718866.htm|

Rachev, S. T, Mittnik, S., Stable Paretian Models in Finance, John Wiley, Series
in Financial Economics and Quantitative Analysis, Chechester, New York, 2000
http:/AMwwwiley.com/WileyCDA/WileyTitle/productCd-0471953148 html

Rachev, S. T, Rueschendorf, L., Mass Transportation Problems, Vol II:
Applications, Springer, New York, 1999
http:/AMwww.springer.com/statistics/book/978-0-387-98352-3

Rachev, S. T, Rueschendorf, L., Mass Transportation Problems, Vol |: Theory,
Springer, New York, 1998
http:/Mwww.springer.com/mathematics/probability/book/978-0-387-98350-9
construction_of htmI?id=2_VIAAAAIAA]
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Rachev, S. T, Rueschendorf, L., Mass Transportation Problems, Vol |: Theory,
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Racheyv, S. T, Probability Metrics and the Stability of Stochastic Models, Wiley,
Chichester, New York, 1991
http:/books.google.com/books/about/Probability_metrics_and_the_stability
of. htmI?id=5grvAAAAMAA]

Kashnikov, V., Rachev, S T, Mathematical methods for construction for queuing
models, Moscow, Nauka, (in Russian) 1988, English translation, Wadsworth &
Brooks/Cole Advanced Books, 1990.
http:/books.google.com/books/about/Mathematical_methods_for
construction_of htmI?id=2_VIAAAAIAA]

Kakosyan, A, Klebanov, L., Rachev, S. T, Quantitative Criteria for Convergence of
Measures, Erevan, Ajastan Press, 1978 (in Russian)

HANDBOOKS & SPECIAL VOLUMES

Rachev, ST, Sun, E, Fabozzi, F, Charchano O, Kim, Y, A Quasi-Maximum
Likelihood Estimation Strategy for Value-at Risk Forecasting: Application to
Equity Index Futures? Markets, Handbook of Financial Econometrics and
Statistics, SpringerReference.com April 15, 2013.

Rachev, ST, Chernobai, A., Fabozzi F, Composite Goodness-of-Fit Tests for Left
Truncated Loss Sample, SpringerReference.com April 15, 2013.

Racheyv, S. T, Fabozzi, F., (Guest Editors), Special Issue on Studies in
Mathematical and Empirical Finance, Mathematical Methods of Operations
Research, Vol. 69/3, July, 2009
http:/Mww.springerlink.com/content/1432-2994/69/3/

Bol, G., Rachev, S. T, Wurth, R, (Editors), Risk Assessment: Decisions in Banking
and Finance, Springer/Physika, 2009
http:/Mmww.springer.com/business+%26+management/finance/book/978-3-
7908-2049-2

Rachey, S. T. (Editor), Handbook of Computational and Numerical Methods in
Finance, Birkhauser, Boston, 2004
http:/AMwww.springer.com/birkhauser/mathematics/book/978-0-8176-3219-9

Bol, C., Nakhaeizadeh, G, Rachev, S. T, Rieder, T, Vollmer, K, (Editors), Credit
Risk: Measurement, Evaluations and Management, Springer Verlag, Physika-
Verlag Series, Heidelberg, NY, 2003
http:/Mww.springer.com/business+%26+management/finance/book/978-3-
7908-0054-8

Rachev S. T. (Editor), Handbook of Heavy Tailed Distributions in Finance, North
Holland Handbooks of Finance, Elsevier/North-Holland, Amsterdam, Boston,
London, NY, 2003
http:/AMww.elsevier.com/wps/find/bookdescription.cws_home/622468/

description#description

Rachev, S. T. (Editor), Mathematical Models in Market and Credit Risk Editor,
Mathematical Methods of Operations Research, Vol. 55/2, 2002, Springer, NY
http:/Mmww.springerlink.com/content/1432-2994/55/2/
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