Trading Book Analysis

Strategies

The Value at Risk limits under which Enron Americas functions are allocated down to the individual desks:
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Risk Management Metrics

The Market Risk Group monitors the following:

Value at Risk, decomposed by:
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Fixed Price, Basis

Extreme Value Theory

High Confident level V@R (>95%)


Expected Tail Loss

At a detail level: Delta, Gamma, Vega, Strike Concentration.

In cases where V@R calibrates well Enron does not use volumetric limits, Enron Americas uses V@R limits only.
