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Implementing Value at Risk Philip Best Value at Risk (VAR) is an estimate of the potential loss on a trading
or investment portfolio. Its use has swept the banking world and is now accepted as an essential tool in any
risk managera s briefcase. Perhaps the greatest strength of VAR is that it can cope with virtually all financial
products, from simple securities through to complex exotic derivatives. This allows the risk taken, across
diverse trading activities, to be compared. This said, VAR is no panacea. It is as critical to understand when
the use of VAR is inappropriate as it is to understand the value VAR can add to a banka s understanding and
control of its risks. This book aims to explain how VAR can be used as an integral part of a risk and business
management framework, rather than as a stand--alone tool. The objectives of this book are to explain: What
VAR is -- and isna t! How to calculate VAR -- the three main methods Why stress testing is needed to
complement VAR How to make stress testing effective How to use VAR and stress testing to manage risk
How to use VAR to improve a banka s performance VAR as a regulatory measure of risk and capital Risk
management practitioners, general bank managers, consultants and students of finance and risk management
will find this book, and the software package included, an invaluable addition to their library.
Finance/Investment
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From reader reviews:

Alan Dean:

As people who live in the actual modest era should be update about what going on or information even
knowledge to make all of them keep up with the era which is always change and move forward. Some of you
maybe may update themselves by reading through books. It is a good choice for you personally but the
problems coming to you is you don't know what one you should start with. This Implementing Value at Risk
is our recommendation to help you keep up with the world. Why, because this book serves what you want
and wish in this era.

Patricia Vasquez:

A lot of people always spent their free time to vacation as well as go to the outside with them friends and
family or their friend. Are you aware? Many a lot of people spent these people free time just watching TV, or
even playing video games all day long. If you want to try to find a new activity this is look different you can
read a new book. It is really fun for yourself. If you enjoy the book which you read you can spent all day
long to reading a e-book. The book Implementing Value at Risk it doesn't matter what good to read. There
are a lot of people who recommended this book. These people were enjoying reading this book. In the event
you did not have enough space to deliver this book you can buy typically the e-book. You can m0ore very
easily to read this book from a smart phone. The price is not very costly but this book offers high quality.

Mary Ransom:

The reason? Because this Implementing Value at Risk is an unordinary book that the inside of the guide
waiting for you to snap that but latter it will surprise you with the secret it inside. Reading this book close to
it was fantastic author who also write the book in such remarkable way makes the content inside of easier to
understand, entertaining means but still convey the meaning thoroughly. So , it is good for you because of
not hesitating having this any more or you going to regret it. This amazing book will give you a lot of
benefits than the other book include such as help improving your ability and your critical thinking means. So
, still want to hold off having that book? If I were being you I will go to the reserve store hurriedly.

Emily Ferrell:

The book untitled Implementing Value at Risk contain a lot of information on the item. The writer explains
the woman idea with easy means. The language is very easy to understand all the people, so do not worry,
you can easy to read the idea. The book was published by famous author. The author will take you in the new
age of literary works. It is easy to read this book because you can read on your smart phone, or product, so
you can read the book in anywhere and anytime. In a situation you wish to purchase the e-book, you can
wide open their official web-site in addition to order it. Have a nice examine.
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