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1. Primary Markets 
2. Secondary Markets 
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1. Solvency Margin 
2.Value at Risk �VaR� 
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1. Generalized Autoregressive Conditional Heterosked Asticity (GARCH) 
2. Frozen 
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1. Risk Profile 
2. Fat Tails 
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1� Kurtosis 
2. Stochastic Volatility  
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1. Parametric Method, Variance – Covariance or Delta – Normal 
 

2. Historical Simulation Method 
3. Monte Carlo  Simulation  Method 
4. EVT-Extreme Value Theory 
5. Riskmetric Method 
6. Hybrid Method 
7. Exponential Moving Average (EMA) 
8. Autoregressive Conditional Heteroskedasticity (ARCH)   
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1. Augmented Dickey Fuller (ADF) 
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