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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-risk●

Variance-covariance methodology●

Portfolio VaR●

Credit risk and credit VaR●

Stressed VaR●

Critique 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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From reader reviews:

Lisa Potter:

What do you about book? It is not important with you? Or just adding material if you want something to
explain what your own problem? How about your spare time? Or are you busy individual? If you don't have
spare time to do others business, it is make you feel bored faster. And you have time? What did you do?
Everybody has many questions above. They should answer that question due to the fact just their can do that
will. It said that about book. Book is familiar on every person. Yes, it is right. Because start from on
kindergarten until university need this specific An Introduction to Value-at-Risk to read.

Billy Golden:

Reading a reserve can be one of a lot of task that everyone in the world likes. Do you like reading book and
so. There are a lot of reasons why people fantastic. First reading a publication will give you a lot of new data.
When you read a reserve you will get new information mainly because book is one of several ways to share
the information as well as their idea. Second, reading a book will make anyone more imaginative. When you
reading a book especially tale fantasy book the author will bring one to imagine the story how the personas
do it anything. Third, you may share your knowledge to others. When you read this An Introduction to
Value-at-Risk, it is possible to tells your family, friends and soon about yours e-book. Your knowledge can
inspire others, make them reading a guide.

Christopher Palmer:

Precisely why? Because this An Introduction to Value-at-Risk is an unordinary book that the inside of the
book waiting for you to snap that but latter it will jolt you with the secret the item inside. Reading this book
adjacent to it was fantastic author who else write the book in such amazing way makes the content interior
easier to understand, entertaining means but still convey the meaning entirely. So , it is good for you because
of not hesitating having this any longer or you going to regret it. This excellent book will give you a lot of
rewards than the other book have got such as help improving your expertise and your critical thinking
method. So , still want to hold off having that book? If I have been you I will go to the book store hurriedly.

Florence Ross:

Your reading sixth sense will not betray an individual, why because this An Introduction to Value-at-Risk
publication written by well-known writer who knows well how to make book that could be understand by
anyone who also read the book. Written in good manner for you, leaking every ideas and creating skill only
for eliminate your own hunger then you still skepticism An Introduction to Value-at-Risk as good book not
only by the cover but also by the content. This is one book that can break don't ascertain book by its include,
so do you still needing one more sixth sense to pick this!? Oh come on your reading sixth sense already
alerted you so why you have to listening to yet another sixth sense.
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