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Practical tools and advice for managing financial risk, updated for a post-crisis world

Advanced Financial Risk Management bridges the gap between the idealized assumptions used for risk
valuation and the realities that must be reflected in management actions. It explains, in detailed yet easy-to-
understand terms, the analytics of these issues from A to Z, and lays out a comprehensive strategy for risk
management measurement, objectives, and hedging techniques that apply to all types of institutions. Written
by experienced risk managers, the book covers everything from the basics of present value, forward rates,
and interest rate compounding to the wide variety of alternative term structure models.

Revised and updated with lessons from the 2007-2010 financial crisis, Advanced Financial Risk
Management outlines a framework for fully integrated risk management. Credit risk, market risk, asset and
liability management, and performance measurement have historically been thought of as separate
disciplines, but recent developments in financial theory and computer science now allow these views of risk
to be analyzed on a more integrated basis. The book presents a performance measurement approach that goes
far beyond traditional capital allocation techniques to measure risk-adjusted shareholder value creation, and
supplements this strategic view of integrated risk with step-by-step tools and techniques for constructing a
risk management system that achieves these objectives.

Practical tools for managing risk in the financial world●

Updated to include the most recent events that have influenced risk management●

Topics covered include the basics of present value, forward rates, and interest rate compounding; American●

vs. European fixed income options; default probability models; prepayment models; mortality models; and
alternatives to the Vasicek model

Comprehensive and in-depth, Advanced Financial Risk Management is an essential resource for anyone
working in the financial field.
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From reader reviews:

Nancy Jones:

What do you concerning book? It is not important to you? Or just adding material if you want something to
explain what your own problem? How about your time? Or are you busy person? If you don't have spare
time to accomplish others business, it is give you a sense of feeling bored faster. And you have extra time?
What did you do? All people has many questions above. They should answer that question due to the fact
just their can do which. It said that about publication. Book is familiar in each person. Yes, it is proper.
Because start from on guardería until university need this particular Advanced Financial Risk Management:
Tools and Techniques for Integrated Credit Risk and Interest Rate Risk Management to read.

Beverly Bell:

In this 21st one hundred year, people become competitive in each way. By being competitive at this point,
people have do something to make them survives, being in the middle of the particular crowded place and
notice simply by surrounding. One thing that at times many people have underestimated it for a while is
reading. Yep, by reading a book your ability to survive boost then having chance to stand than other is high.
For you personally who want to start reading the book, we give you this Advanced Financial Risk
Management: Tools and Techniques for Integrated Credit Risk and Interest Rate Risk Management book as
beginning and daily reading e-book. Why, because this book is greater than just a book.

Henry Rodriguez:

Typically the book Advanced Financial Risk Management: Tools and Techniques for Integrated Credit Risk
and Interest Rate Risk Management will bring one to the new experience of reading a new book. The author
style to spell out the idea is very unique. Should you try to find new book to read, this book very ideal to
you. The book Advanced Financial Risk Management: Tools and Techniques for Integrated Credit Risk and
Interest Rate Risk Management is much recommended to you to read. You can also get the e-book from the
official web site, so you can more easily to read the book.

Regina Hash:

People live in this new time of lifestyle always aim to and must have the time or they will get lots of stress
from both way of life and work. So , if we ask do people have spare time, we will say absolutely yes. People
is human not a robot. Then we request again, what kind of activity are you experiencing when the spare time
coming to an individual of course your answer will probably unlimited right. Then do you try this one,
reading guides. It can be your alternative in spending your spare time, typically the book you have read is
usually Advanced Financial Risk Management: Tools and Techniques for Integrated Credit Risk and Interest
Rate Risk Management.
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