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Introduces a powerful new approach to financial risk modeling with proven strategies for its real-
world applications

The 2008 credit crisis did much to debunk the much touted powers of Value at Risk (VaR) as a risk metric.
Unlike most authors on VaR who focus on what it can do, in this book the author looks at what it cannot. In
clear, accessible prose, finance practitioners, Max Wong, describes the VaR measure and what it was meant
to do, then explores its various failures in the real world of crisis risk management. More importantly, he lays
out a revolutionary new method of measuring risks, Bubble Value at Risk, that is countercyclical and offers a
well-tested buffer against market crashes.

Describes Bubble VaR, a more macro-prudential risk measure proven to avoid the limitations of VaR and●

by providing a more accurate risk exposure estimation over market cycles
Makes a strong case that analysts and risk managers need to unlearn our existing "science" of risk●

measurement and discover more robust approaches to calculating risk capital
Illustrates every key concept or formula with an abundance of practical, numerical examples, most of them●

provided in interactive Excel spreadsheets
Features numerous real-world applications, throughout, based on the author’s firsthand experience as a●

veteran financial risk analyst
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From reader reviews:

Lucinda Smith:

Book is definitely written, printed, or illustrated for everything. You can know everything you want by a
publication. Book has a different type. We all know that that book is important issue to bring us around the
world. Adjacent to that you can your reading talent was fluently. A e-book Bubble Value at Risk: A
Countercyclical Risk Management Approach (Wiley Finance) will make you to always be smarter. You can
feel a lot more confidence if you can know about anything. But some of you think in which open or reading a
book make you bored. It's not make you fun. Why they can be thought like that? Have you in search of best
book or appropriate book with you?

Mildred Wright:

What do you with regards to book? It is not important with you? Or just adding material if you want
something to explain what the one you have problem? How about your spare time? Or are you busy person?
If you don't have spare time to try and do others business, it is gives you the sense of being bored faster. And
you have extra time? What did you do? Everyone has many questions above. They should answer that
question mainly because just their can do in which. It said that about book. Book is familiar on every person.
Yes, it is correct. Because start from on jardín de infancia until university need this kind of Bubble Value at
Risk: A Countercyclical Risk Management Approach (Wiley Finance) to read.

Tommie Payton:

The event that you get from Bubble Value at Risk: A Countercyclical Risk Management Approach (Wiley
Finance) may be the more deep you digging the information that hide inside the words the more you get
considering reading it. It does not mean that this book is hard to understand but Bubble Value at Risk: A
Countercyclical Risk Management Approach (Wiley Finance) giving you joy feeling of reading. The article
writer conveys their point in certain way that can be understood by simply anyone who read this because the
author of this e-book is well-known enough. This specific book also makes your vocabulary increase well.
Therefore it is easy to understand then can go together with you, both in printed or e-book style are available.
We recommend you for having this kind of Bubble Value at Risk: A Countercyclical Risk Management
Approach (Wiley Finance) instantly.

John Lien:

Spent a free a chance to be fun activity to do! A lot of people spent their free time with their family, or their
very own friends. Usually they carrying out activity like watching television, going to beach, or picnic inside
the park. They actually doing same every week. Do you feel it? Do you need to something different to fill
your own free time/ holiday? Might be reading a book might be option to fill your cost-free time/ holiday.
The first thing that you ask may be what kinds of book that you should read. If you want to consider look for
book, may be the reserve untitled Bubble Value at Risk: A Countercyclical Risk Management Approach



(Wiley Finance) can be great book to read. May be it could be best activity to you.
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