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Value-at-Risk has emerged as the standard tool for measuring and reporting financial market risk. Currently,
more than eighty commercial vendors offer enterprise or trading risk management systems that provide
VAR-like measures. Risk managers are therefore often left with the daunting task of having to choose from
this plethora of risk measures.
While basic VAR textbooks describe average VAR situations, the vast majority of these situations are
abnormal. Elements of Financial Risk Management focuses on implementation, especially recent
techniques which facilitate "bridging the gap" between standard textbooks on risk and real-life risk
management systems. This book will appeal to practitioners in the financial services and investment
industries, as well as graduate students and advanced undergraduates who want exposure to these techniques.

*Pinpoints key features of risk asset returns and captures them in tractable statistical models in the
companion website *Presents step-by-step approaches as a means to solve problems *Visible patterns in the
data motivate the choices of tools, and when tools fall short, it presents the next tool
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From reader reviews:

Eleonora Plunkett:

Now a day people who Living in the era exactly where everything reachable by interact with the internet and
the resources inside can be true or not require people to be aware of each data they get. How a lot more to be
smart in acquiring any information nowadays? Of course the solution is reading a book. Studying a book can
help individuals out of this uncertainty Information particularly this Elements of Financial Risk Management
book because this book offers you rich information and knowledge. Of course the knowledge in this book
hundred per-cent guarantees there is no doubt in it you know.

Sandra Leggett:

The reserve untitled Elements of Financial Risk Management is the guide that recommended to you you just
read. You can see the quality of the e-book content that will be shown to an individual. The language that
creator use to explained their ideas are easily to understand. The article writer was did a lot of investigation
when write the book, so the information that they share to your account is absolutely accurate. You also
could possibly get the e-book of Elements of Financial Risk Management from the publisher to make you
considerably more enjoy free time.

Joy Carlson:

The particular book Elements of Financial Risk Management has a lot of knowledge on it. So when you
check out this book you can get a lot of advantage. The book was compiled by the very famous author. The
author makes some research prior to write this book. That book very easy to read you can find the point
easily after reading this book.

Bernie Watts:

Many people spending their period by playing outside using friends, fun activity having family or just
watching TV the whole day. You can have new activity to spend your whole day by looking at a book. Ugh,
think reading a book will surely hard because you have to use the book everywhere? It ok you can have the
e-book, getting everywhere you want in your Touch screen phone. Like Elements of Financial Risk
Management which is finding the e-book version. So , why not try out this book? Let's see.
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