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The value at risk approach as new mechanism for measuring
and managing financial risks: An Analytic study ( case study of
Algerian Financial Market).

Abstract -
This study aims to quantify and analyses the financial risk by

using “the value at risk” approach. In order to achieve this purpose,
the researcher has used some tools namely the Mathematical and
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quantitative tools. This study focused on the financial risk
measurement for the unique financial instrument and the value at risk
for a total portfolio, at the particular confidence level within a specific
period of time, moreover, this study attempts to apply this
methodology to measure the financial risk for the shares involved in
the Algerian stock exchange. The study results showed the importance
of this approach as a tool for measuring the financial risk. And the
possibility to apply it for the financial instruments in the Algerian
stock exchange.
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risk. risk Management. value at risk. risk factors.
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