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John Wiley Sons Inc, United States, 2013. Paperback. Condition: New. 5th Edition. Language: English
. Brand New Book. The value-at-risk measurement methodology is a widely-used tool in financial
market risk management. The fifth edition of Professor Moorad Choudhry s benchmark reference
text An Introduction to Value-at-Risk offers an accessible and reader-friendly look at the concept of
VaR and its different estimation methods, and is aimed specifically at newcomers to the market or
those unfamiliar with modern risk management practices. The author capitalises on his experience
in the financial markets to present this concise yet in-depth coverage of VaR, set in the context of
risk management as a whole. Topics covered include: Defining value-at-riskVariance-covariance
methodologyPortfolio VaRCredit risk and credit VaRStressed VaRCritique and VaR during crisis
Topics are illustrated with Bloomberg screens, worked examples and exercises. Related issues such
as statistics, volatility and correlation are also introduced as necessary background for students
and practitioners. This is essential reading for all those who require an introduction to financial
market risk management and risk measurement techniques. Foreword by Carol Alexander,
Professor of Finance, University of Sussex.
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Reviews

This sort of book is every little thing and made me searching ahead and more. Sure, it is actually play, nonetheless an amazing and interesting literature.
You wont feel monotony at whenever you want of the time (that's what catalogs are for relating to in the event you ask me).
-- Ga vin B osco IV    

This is the very best publication i have got go through until now. I am quite late in start reading this one, but better then never. I discovered this pdf from
my dad and i encouraged this book to understand.
-- Ca sim er  McGlynn    
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