Figure 2.5. Value at Risk in Risk Management by Asset Class

and Year
(Percent)

Value at risk (VaR) has become slightly less popular but is still widely
used by financial firms.
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Source: Global Risk Management Survey (Deloitte 2004, 2009, 2013).

Note: The figure shows the percentage of surveyed financial firms that report
using VaR to assess and manage market risk for fixed income, equity, and
asset-backed securities.



