


Panyapiwat Journal  Vol.5 Special Issue May 2014

:T
:T





Panyapiwat Journal  Vol.5 Special Issue May 2014

Var ^



xi

xi

P 

P



Panyapiwat Journal  Vol.5 Special Issue May 2014



Introduction to Variance-Covariance VaR with VaRworks™

An Introduction to Derivatives and Risk Management

Derivatives and Risk Management

UTCC International Journal of Business 

Value at Risk: The New Benchmark for Managing Financial Risk

Financial Risk Manager Handbook
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RiskMetrics™ – Technical Document

Risk Management for Financial Institutions

Proof That Properly Anticipated Prices Fluctuate Randomly


