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IMPLEMENTING QUANTITATIVE RISK MANAGEMENT
AND VAR IN A CHINESE INVESTMENT BANK
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Dntsocouctisrn

Financial institutions with special focus on investment banking perform best
when they effectively manage risk through their operations in market
environments with volatility. A Chinese investment bank examined its

adoption of contemporary risk management tools behind Value at Risk (VaR)

and Quantitative Risk Management within “Implementing Quantitative Risk
Management and Value at Risk (VaR).in a Chinese Investment Bank."
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Multiple barriers arose for the Chinese investment
bank as it executed its program to implement
quantitative risk management.
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The bank selected Value at Risk (VaR) as its main risk assessment
tool to combat existing technical difficulties. The implementation of
VaR brought a numerical system that analyzed expected losses within
a specified confidence interval range.
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Conclusisn

Financial risks become more manageable through quantitative risk
management along with VaR according to the presented case.
These advanced techniques allowed the Chinese investment bank
to develop better risk management solutions which became the
new standard for Chinese financial institutions.




Resswnce

This case Is just a sample partalil

case solution. Please place the
order on the website to order your
own orignally done case solution.

Resource: Visit
thecasesolution.com for detailed
analysis and more case studies.




