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New Book. A critical look at the risk measurement tool that has
repeatedly hurt the financial world The Number That Killed Us
finally tells the greatest story never told : how a mysterious
financial risk measurement model has ruled the world for the
past two decades and how it has repeatedly, and severely,
caused market, economic, and social turmoil. This model was
the key factor behind the unleashing of the cataclysmic credit
crisis that erupted in 2007 and which the effects are still being
felt around the world. The Number That Killed Us is the first
and only book to thoroughly explain this hitherto-uncovered
phenomenon, making it the key reference for truly
understanding why the malaise took place. The very number
financial institutions and regulators use to measure risk (Vale
at Risk/VaR) has masked it, allowing firms to leverage up their
speculative bets to unimaginable levels. VaR sanctioned and
allowed the monstrously geared toxic punts that sank Wall
Street, and the world, during the latest crisis. We can
confidently say that VaR was the culprit. In The Number That
Killed...
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Reviews

This sort of publication is everything and made me seeking forward and much more. Better then never, though i am
quite late in start reading this one. I am easily could possibly get a delight of reading through a created pdf.
-- Q uinton B a listr er i      

A really amazing ebook with lucid and perfect answers. I am quite late in start reading this one, but better then never.
You are going to like the way the blogger write this pdf.
-- Pr of . B er tr a m  Ullr ich Jr .            
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