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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 manager'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 bank'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 isn'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 bank'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.
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From reader reviews:

Robin Millard:

The guide with title Implementing Value at Risk (Wiley Series in Financial Engineering) posesses a lot of
information that you can discover it. You can get a lot of gain after read this book. This specific book exist
new information the information that exist in this reserve represented the condition of the world right now.
That is important to yo7u to understand how the improvement of the world. That book will bring you in new
era of the glowbal growth. You can read the e-book on the smart phone, so you can read that anywhere you
want.

Benita Eldridge:

Reading can called imagination hangout, why? Because when you are reading a book specifically book
entitled Implementing Value at Risk (Wiley Series in Financial Engineering) your brain will drift away
trough every dimension, wandering in every aspect that maybe unidentified for but surely might be your
mind friends. Imaging every word written in a publication then become one application form conclusion and
explanation that maybe you never get before. The Implementing Value at Risk (Wiley Series in Financial
Engineering) giving you an additional experience more than blown away the mind but also giving you useful
facts for your better life with this era. So now let us present to you the relaxing pattern at this point is your
body and mind will likely be pleased when you are finished reading it, like winning a game. Do you want to
try this extraordinary spending spare time activity?

Sadie McBride:

That guide can make you to feel relax. This particular book Implementing Value at Risk (Wiley Series in
Financial Engineering) was vibrant and of course has pictures around. As we know that book Implementing
Value at Risk (Wiley Series in Financial Engineering) has many kinds or variety. Start from kids until young
adults. For example Naruto or Investigation company Conan you can read and feel that you are the character
on there. Therefore not at all of book tend to be make you bored, any it makes you feel happy, fun and chill
out. Try to choose the best book in your case and try to like reading which.

Susan Larabee:

Guide is one of source of knowledge. We can add our knowledge from it. Not only for students but also
native or citizen need book to know the revise information of year to help year. As we know those books
have many advantages. Beside all of us add our knowledge, can also bring us to around the world. By the
book Implementing Value at Risk (Wiley Series in Financial Engineering) we can take more advantage.
Don't one to be creative people? To get creative person must love to read a book. Merely choose the best
book that ideal with your aim. Don't always be doubt to change your life with that book Implementing Value
at Risk (Wiley Series in Financial Engineering). You can more desirable than now.
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