
Chapter 1 Unit 1 
 
Q1. 
 

 
 
Calculate the 10-Day VaR. 
 
Q2. 
 

 
 
Q3. 
 

 



 
Q4. 
 

i. What are the Drawbacks of Value at Risk? 
ii. Compare Historical VaR, Parametric VaR and Monte Carlo VaR 

 
 
Q5. Calculate the 5% Daily VaR on the portfolio. Assume 252 Trading days in a year. 
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Q18. 
How is Marginal VaR different from incremental VaR? 
 
Q19.  
 

 
 
Q20 Calculate the Incremental VaR using full revaluaton 
 

 


