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THE VAR MODELING HANDBOOK

Hardback. Book Condition: New. Not Signed; Value-at-Risk (VaR) is a powerful toolfor assessing market risk in
real time-a critical insight when making trading andhedging decisions. The VaR Modeling Handbookis the most
complete, up-to-date reference onthe subject for today's savvy investors, traders,portfolio managers, and other
asset and riskmanagers. Unlike market risk metrics such as the Greeks,or beta, which are applicable to only
certainasset categories and sources of market risk,VaR is applicable to all liquid assets, makingit a reliable
indicator of total market risk. Forthis reason, among many others, VaR has becomethe dominant method for
estimatingprecisely how much money is at risk each dayin the financial markets. The VaR Modeling Handbook
is a profoundvolume that delivers practical informationon measuring and modeling risk specificallyfocused on
alternative investments, banking,and the insurance sector. The perfect primerto The VaR Implementation
Handbook (McGraw-Hill), this foundational resource features The experience of 40 internationallyrecognized
experts Useful perspectives from a widerange of practitioners, researchers,and academics Coverage on
applying VaR to hedgefund strategies, microcredit loanportfolios, and economic capitalmanagement
approaches for insurancecompanies Each illuminating chapter in The VaR ModelingHandbook presents a
specific topic, completewith an abstract and conclusion for quick reference, as well as numerous illustrations
thatexemplify covered material. Practitioners cangain in-depth, cornerstone knowledge of VaRby reading the
handbook cover to cover ortake advantage of its user-friendly format byusing it as a go-to resource in the real
world. Financial success in the markets requires confidentdecision making, and The VaR ModelingHandbook
gives you the knowledge you needto use this state-of-the-art modeling methodto successfully manage financial
risk. book.
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Other eBooks

Th e P rin cess an d  th e Fro g -  R ead  it  Y o u rself  w ith  L ad y b ird                    
Paperback. Book Condition: New. Not Signed; A kind frog helps a princess and she makes him
a promise. What happens when the king tells her that she has keep her promise? Read it
yourself with...
Sav e Do cu men t »   

First Fairy  Tales
Board book. Book Condition: New. Not Signed; This is a traditional story that is retold in
rhyme in this chunky padded boardbook. When a couple of tailors oKer to make a suit from
material so...
Sav e Do cu men t »   

Th e Kid
Paperback. Book Condition: New. Not Signed; Winky thought he'd seen everything in
Wyoming Territory: rustlers, hangings, shoot-outs, cattle standing frozen stiK in the snow.
Then into town one lazy day rode a long-haired kid and...
Sav e Do cu men t »   

N IV So u l Su rv iv o r N ew  Testamen t in  On e Y ear            
Paperback. Book Condition: New. Not Signed; 'The whole Bible, in just one year? You've got to
be kidding.' Don't panic! How about just the New Testament to start oK with? Take thousands
of young people...
Sav e Do cu men t »   

Tin ga Tin ga Tales:  Wh y  L io n  R o ars -  R ead  it  Y o u rself  w ith  L ad y b ird                       
Paperback. Book Condition: New. Not Signed; This is a Tinga Tinga tale inspired by traditional
stories from Africa. Lion is king of Tinga Tinga but he can't roar! Can his friend Flea help Lion
to...
Sav e Do cu men t »   
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U n p lu g Y o u r Kid s:  A  Paren t's Gu id e to  R aisin g H ap p y ,  A ctiv e an d  Well- A d ju sted                            
C h ild ren  in  th e Digital  A ge       
Adams Media Corporation. Paperback. Book Condition: new. BRAND NEW, Unplug Your Kids:
A Parent's Guide to Raising Happy, Active and Well-Adjusted Children in the Digital Age, David
Dutwin, TV. Web Surfing. IMing. Text Messaging. Video
Sav e eP u b  »   

Sp o rt is  Fu n  ( R ed  B)  N F         
Pearson Education Limited. Paperback. Book Condition: new. BRAND NEW, Sport is Fun (Red
B) NF, Dianne Irving, This title is part of Pearson's Bug Club - the first whole-school reading
programme that joins books and
Sav e eP u b  »   

Th e Sh eikh  s P regn an t P riso n er        
Harlequin, United States, 2016. Paperback. Book Condition: New. Not for Online.. 168 x 104
mm. Language: English . Brand New Book. You re not going anywhere, not until you give birth
to my child. For
Sav e eP u b  »   

Y o u  Sh o u ld n 't H av e to  Say  Go o d b y e:  It's  H ard  L o sin g th e P erso n  Y o u  L o v e th e                                               
M o st 
Sourcebooks, Inc. Paperback / soPback. Book Condition: new. BRAND NEW, You Shouldn't
Have to Say Goodbye: It's Hard Losing the Person You Love the Most, Patricia Hermes,
Thirteen-year-old Sarah Morrow doesn't think much of the
Sav e eP u b  »   

Fu n  Festiv als ( Oran ge B)  N F      
Pearson Education Limited. Paperback. Book Condition: new. BRAND NEW, Fun Festivals
(Orange B) NF, Diana Noonan, This title is part of Pearson's Bug Club - the first whole-school
reading programme that joins books and an
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