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1. Value at Risk (VaR)  

2. Downside Risk 

3. Monte Carlo Simulation  
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1. Neguetsop, 2008  
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3. Cassidy and Gizycki, 1997 

4. Morgan, 1996 
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1. Huang, 2010 
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3. Back Testing  

4. Maximum Likelihood 
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1. Jorion, 2000  
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2. Out of-Sample-Back Testing 
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1. T-Statistic 

2. Moving Window 
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