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A one-stop reference pulling together leading published research and analysis about VaR and market
risk. An invaluable summary for practitioners and researchers looking for an independent evaluation
of VaR and insight into how and when it should be used.

An increasing number of institutions in both developed and developing markets are adopting quantitative
risk models for both competitive and regulatory reasons. For market risk, such models are based on value-at-
risk (VaR) techniques. VaR is commonly used to measure how much the market value of an asset or a
portfolio of assets is likely to decrease over a certain time period.

As banks and financial institutions increasingly rely on VaR to measure the market risk of their asset
portfolios, these companies need an ever larger number of employees with experience in such models. In
many cases, staff with technical experience are promoted to market risk functions with minimal knowledge
of the subject.

The VaR Reference pulls together leading published research and analysis about VaR and market risk,
making this a one-stop reference for both practitioners and researchers. The eminent contributors present a
broad spectrum of outlooks and discuss the pros and cons of the various methods for market risk modelling.
This is an invaluable summary for practitioners looking for an independent evaluation of VaR and how and
when it should be used.

This in-depth volume focuses on regulations, modelling, and methodologies. Key areas discussed include:

Defining VaR and where and why it is used;●

The pros and cons of VaR measurements;●

Alternative risk measures and why they are not popular;●

Volatility modeling, in particular multivariate volatility;●

State-of-the-art methods such as extreme value theory and copulas.●

Essential reading for risk managers, traders, quants and financial engineers working in banks, investment
firms, asset
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From reader reviews:

Sarah Ford:

Have you spare time to get a day? What do you do when you have more or little spare time? Yes, you can
choose the suitable activity with regard to spend your time. Any person spent their very own spare time to
take a walk, shopping, or went to the actual Mall. How about open as well as read a book titled The Value-
at-Risk Reference: Key Issues in the Implementation of Market Risk? Maybe it is to be best activity for you.
You understand beside you can spend your time together with your favorite's book, you can smarter than
before. Do you agree with its opinion or you have some other opinion?

Ryan Parker:

Book is actually written, printed, or descriptive for everything. You can learn everything you want by a
publication. Book has a different type. As it is known to us that book is important factor to bring us around
the world. Next to that you can your reading ability was fluently. A book The Value-at-Risk Reference: Key
Issues in the Implementation of Market Risk will make you to be smarter. You can feel far more confidence
if you can know about almost everything. But some of you think that open or reading a new book make you
bored. It is far from make you fun. Why they could be thought like that? Have you looking for best book or
acceptable book with you?

Lyle Morales:

The particular book The Value-at-Risk Reference: Key Issues in the Implementation of Market Risk has a lot
details on it. So when you check out this book you can get a lot of gain. The book was compiled by the very
famous author. Mcdougal makes some research prior to write this book. That book very easy to read you can
obtain the point easily after reading this article book.

Gregory McKinney:

This The Value-at-Risk Reference: Key Issues in the Implementation of Market Risk is brand new way for
you who has interest to look for some information given it relief your hunger details. Getting deeper you
onto it getting knowledge more you know or you who still having tiny amount of digest in reading this The
Value-at-Risk Reference: Key Issues in the Implementation of Market Risk can be the light food for you
personally because the information inside this book is easy to get by means of anyone. These books acquire
itself in the form and that is reachable by anyone, yep I mean in the e-book web form. People who think that
in book form make them feel drowsy even dizzy this publication is the answer. So there is no in reading a
book especially this one. You can find what you are looking for. It should be here for you actually. So , don't
miss it! Just read this e-book variety for your better life in addition to knowledge.
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