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25. Härdle, W.; Z. Hlavka und G. Stahl (2006) When are wrong VaR-Models
adequate? Allg. Stat. Archiv, 90(2), 273 – 297

26. Stahl, G.; C. Wehn and A. Zapp (2006) Backtesting the Trading Book
and Beyond, Journal of Risk, 8(2), 1 – 16

27. Kiesel, R.; Liebmann, T. and G. Stahl (2006) Integrating Market and
Credit Risk, In: Risk Management , Ed. M. K. Ong, Academic Press
2006, 367 – 387

28. Bonti, G.; M. Kalkbrener, C. Lotz and G. Stahl (2006) Credit Risk Con-
centrations under Stress Journal of Risk, 2(3), 115–136

29. Jaschke, S.; G. Stahl and R. Stehle (2007) Evaluating VaR Models under
Stress – the German Experience (accepted J. of Quantitative Finance)

30. Bongers, O. and G. Stahl (2007) Ökonomisches Kapital und der Use Test.
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