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Value-at-Risk (VaR) is a powerful tool for assessing market risk in real time— a critical insight when
making trading and hedging decisions. The VaR Modeling Handbook is the most complete, up-to-date
reference on the subject for today’s savvy investors, traders, portfolio managers, and other asset and risk
managers.

Unlike market risk metrics such as the Greeks, or beta, which are applicable to only certain asset categories
and sources of market risk, VaR is applicable to all liquid assets, making it a reliable indicator of total market
risk. For this reason, among many others, VaR has become the dominant method for estimating precisely
how much money is at risk each day in the financial markets.

The VaR Modeling Handbook is a profound volume that delivers practical information on measuring and
modeling risk specifically focused on alternative investments, banking, and the insurance sector. The perfect
primer to The VaR Implementation Handbook (McGraw- Hill), this foundational resource features

The experience of 40 internationally recognized experts●

Useful perspectives from a wide range of practitioners, researchers, and academics●

Coverage on applying VaR to hedge fund strategies, microcredit loan portfolios, and economic capital●

management approaches for insurance companies

Each illuminating chapter in The VaR Modeling Handbook presents a specific topic, complete with an
abstract and conclusion for quick reference, as well as numerous illustrations that exemplify covered
material. Practitioners can gain in-depth, cornerstone knowledge of VaR by reading the handbook cover to
cover or take advantage of its user-friendly format by using it as a go-to resource in the real world.

Financial success in the markets requires confident decision making, and The VaR Modeling Handbook gives
you the knowledge you need to use this state-of-the-art modeling method to successfully manage financial
risk.
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From reader reviews:

Debra Sudduth:

Do you have favorite book? For those who have, what is your favorite's book? Reserve is very important
thing for us to understand everything in the world. Each guide has different aim or maybe goal; it means that
reserve has different type. Some people experience enjoy to spend their time for you to read a book. These
are reading whatever they consider because their hobby will be reading a book. How about the person who
don't like reading a book? Sometime, individual feel need book when they found difficult problem or even
exercise. Well, probably you will need this The VaR Modeling Handbook: Practical Applications in
Alternative Investing, Banking, Insurance, and Portfolio Management (McGraw-Hill Finance & Investing).

Erin Mohammad:

Now a day individuals who Living in the era wherever everything reachable by connect to the internet and
the resources inside can be true or not need people to be aware of each data they get. How individuals to be
smart in acquiring any information nowadays? Of course the reply is reading a book. Reading through a
book can help folks out of this uncertainty Information particularly this The VaR Modeling Handbook:
Practical Applications in Alternative Investing, Banking, Insurance, and Portfolio Management (McGraw-
Hill Finance & Investing) book since this book offers you rich details and knowledge. Of course the details
in this book hundred per-cent guarantees there is no doubt in it you may already know.

Christopher Jaeger:

Is it a person who having spare time after that spend it whole day through watching television programs or
just lying down on the bed? Do you need something new? This The VaR Modeling Handbook: Practical
Applications in Alternative Investing, Banking, Insurance, and Portfolio Management (McGraw-Hill Finance
& Investing) can be the answer, oh how comes? A book you know. You are consequently out of date,
spending your spare time by reading in this new era is common not a geek activity. So what these ebooks
have than the others?

Shirley Nichols:

Don't be worry should you be afraid that this book will certainly filled the space in your house, you could
have it in e-book technique, more simple and reachable. That The VaR Modeling Handbook: Practical
Applications in Alternative Investing, Banking, Insurance, and Portfolio Management (McGraw-Hill Finance
& Investing) can give you a lot of buddies because by you taking a look at this one book you have factor that
they don't and make you more like an interesting person. This specific book can be one of a step for you to
get success. This guide offer you information that perhaps your friend doesn't learn, by knowing more than
additional make you to be great men and women. So , why hesitate? We need to have The VaR Modeling
Handbook: Practical Applications in Alternative Investing, Banking, Insurance, and Portfolio Management



(McGraw-Hill Finance & Investing).
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