S1UN3919049

My ing

o a oo = ¢ ca ae o o - = e
R0 NMUBVUNYY. 2542. DI NATIEN ADNAADATINIUNIVINITUAZ IO, NPINWUHIUAS:

T5aRUWHMIPNINI DN INUIAY,
= = ) [ o = e
Bz F520123. 2539, Ananizituiumssegna. ngamwauns: Inowani

w o = v 0w & o 1] o
UIUN 2310NA. 2548. ‘I'li]‘l:]f,]ﬂ'ﬂﬁu'mtl'ld]u. NIUNHUHIUAT: TTUNWUNHHITWIDINTD

PHIINUIAY.

a o a o o = =
mnasg lﬁUiﬂq1wuﬁU. 2548. 1ONAISUIZNOUMT AU IFINMIA L INUAL IIADINVVIFITDA

2603642, AN BUHIINGTAL. ATINNUWIUAT.



VITUIUNIY

M Ing

o d = o ' d a = = o=
TG AuzSAUINS. 2543, “Value at Risk 1nuduvoa lusmnes™ Inoriinuilsyagug

U8

VUNA AIVIFINTTRIUUAINDIAUO AT,

MUIBINGY

Beckstrom. Rod. Don Lewis and Chris Roberts. 1994. VaR : Pushing Risk Management to the

Statistical Limit. Capital Market Sirategies 3 (November): 9-15.
Cooper. Graham. Ed. 1996. Value At Risk. Risk 9 (June supplement).

Holton. Glyn A. 2003. Value-at-risk : theory and practice. Amsterdam : Academic Press.

63



A 3 oA = = ]
523 HIVEHINTIUNUS

o o A = §y o A = e o [
W05 50 1900995 INAeTui 16 daminw 2523 du5IMsANYISEANBONFAN
vnlsssowuaniion ianu luanz midivomansiagnsTin® nndvana
= o o o = ao wr = o
PN I nazdud amsAnu i garadamans inda nazhAnymangns

anAMmans UM YnanssiunInoas luilmsiine 2546

64



	รายการอ้างอิง
	ประวัติผู้เขียน

