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"This book, Measuring Market Risk with Value at Risk by Vipul Bansal and Pietro Penza, has three
advantages over earlier works on the subject. First, it takes a decidedly global approach-an essential
ingredient for any comprehensive work on market risk. Second, it ties the scientifically grounded, yet
intuitively appealing, VaR measure to earlier, more idiosyncratic measures of market risk that are used in
specific market environs (e.g., duration in fixed income). Finally, it encompasses all of the accepted
approaches to calculating a VaR measure and presents them in a clearly explained fashion with supporting
illustrations and completely worked-out examples." -from the Foreword by John F. Marshall, PhD, Principal,
Marshall, Tucker & Associates, LLC

"Measuring Market Risk with Value at Risk offers a much-needed intellectual bridge, a translation from the
esoteric realm of mathematical finance to the domain of financial managers who seek guidance in applying
developments from this important field of research as well as that of MBA-level graduate instruction. I
believe the authors have done a commendable job of providing a carefully crafted, highly readable, and most
useful work, and intend to recommend it to all those involved in business risk management applications." -
Anthony F. Herbst, PhD, Professor of Finance and C.R. and D.S. Carter Chair, The University of Texas, El
Paso and Founding editor of The Journal of Financial Engineering (1991-1998)

"Finally there's a book that strikes a balance between rigor and application in the area of risk management in
the banking industry. This innovative book is a MUST for both novices and professionals alike." -Robert P.
Yuyuenyongwatana, PhD, Associate Professor of Finance, Cameron University

"Measuring Market Risk with Value at Risk is one of the most complete discussions of this emerging topic in
finance that I have seen. The authors develop a logical and rigorous framework for using VaR models,
providing both historical references and analytical applications." -Kevin Wynne, PhD, Associate Professor of
Finance, Lubin School of Business, Pace University
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From reader reviews:

Antione Wilson:

The book Measuring Market Risk with Value at Risk (Wiley Series in Financial Engineering) make you feel
enjoy for your spare time. You can utilize to make your capable more increase. Book can to be your best
friend when you getting tension or having big problem with the subject. If you can make looking at a book
Measuring Market Risk with Value at Risk (Wiley Series in Financial Engineering) to become your habit,
you can get far more advantages, like add your personal capable, increase your knowledge about some or all
subjects. You can know everything if you like start and read a guide Measuring Market Risk with Value at
Risk (Wiley Series in Financial Engineering). Kinds of book are a lot of. It means that, science publication or
encyclopedia or other individuals. So , how do you think about this book?

Rachel Louviere:

What do you think of book? It is just for students because they are still students or the item for all people in
the world, what best subject for that? Simply you can be answered for that problem above. Every person has
different personality and hobby for every other. Don't to be pushed someone or something that they don't
wish do that. You must know how great in addition to important the book Measuring Market Risk with
Value at Risk (Wiley Series in Financial Engineering). All type of book would you see on many sources.
You can look for the internet sources or other social media.

Timothy Rocha:

This Measuring Market Risk with Value at Risk (Wiley Series in Financial Engineering) book is not really
ordinary book, you have it then the world is in your hands. The benefit you have by reading this book is
definitely information inside this reserve incredible fresh, you will get information which is getting deeper
you actually read a lot of information you will get. This particular Measuring Market Risk with Value at Risk
(Wiley Series in Financial Engineering) without we understand teach the one who looking at it become
critical in pondering and analyzing. Don't possibly be worry Measuring Market Risk with Value at Risk
(Wiley Series in Financial Engineering) can bring once you are and not make your tote space or bookshelves'
turn into full because you can have it inside your lovely laptop even cellphone. This Measuring Market Risk
with Value at Risk (Wiley Series in Financial Engineering) having excellent arrangement in word as well as
layout, so you will not truly feel uninterested in reading.

Tyrone Hogans:

Playing with family within a park, coming to see the coastal world or hanging out with buddies is thing that
usually you will have done when you have spare time, and then why you don't try thing that really opposite
from that. One particular activity that make you not experiencing tired but still relaxing, trilling like on roller
coaster you already been ride on and with addition info. Even you love Measuring Market Risk with Value at
Risk (Wiley Series in Financial Engineering), you are able to enjoy both. It is fine combination right, you



still wish to miss it? What kind of hang-out type is it? Oh occur its mind hangout guys. What? Still don't get
it, oh come on its named reading friends.
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