m TheUniyersitgof
A | Nottingham

UNITED KINGDOM - CHINA - MALAYSIA

Wong, Max Yuen Kuan (2008) Structuring an optimal
portfolio from the Private Bank perspective and
measuring the market risk using "Value-at-Risk"
Methodology. [Dissertation (University of Nottingham
only)] (Unpublished)

Access from the University of Nottingham repository:
http://eprints.nottingham.ac.uk/21723/21/A8.4_VaR_of Pf_Mix_with_Rf assets.pdf

Copyright and reuse:

The Nottingham ePrints service makes this work by researchers of the University of
Nottingham available open access under the following conditions.

This article is made available under the University of Nottingham End User licence and may
be reused according to the conditions of the licence. For more details see:
http://eprints.nottingham.ac.uk/end_user_agreement.pdf

A note on versions:
The version presented here may differ from the published version or from the version of
record. If you wish to cite this item you are advised to consult the publisher’s version. Please

see the repository url above for details on accessing the published version and note that
access may require a subscription.

For more information, please contact eprints@nottingham.ac.uk


mailto:eprints@nottingham.ac.uk

Appendix 8.4.0: VaR of Portfolio Mix with Rf assets
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