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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:

Arlen Bullock:

Do you certainly one of people who can't read enjoyable if the sentence chained within the straightway, hold
on guys this specific aren't like that. This Advanced Financial Risk Management: Tools and Techniques for
Integrated Credit Risk and Interest Rate Risk Management book is readable by means of you who hate the
perfect word style. You will find the facts here are arrange for enjoyable reading experience without leaving
perhaps decrease the knowledge that want to give to you. The writer connected with Advanced Financial
Risk Management: Tools and Techniques for Integrated Credit Risk and Interest Rate Risk Management
content conveys the thought easily to understand by many people. The printed and e-book are not different in
the written content but it just different as it. So , do you nonetheless thinking Advanced Financial Risk
Management: Tools and Techniques for Integrated Credit Risk and Interest Rate Risk Management is not
loveable to be your top checklist reading book?

Alysha Johnson:

The guide with title Advanced Financial Risk Management: Tools and Techniques for Integrated Credit Risk
and Interest Rate Risk Management posesses a lot of information that you can learn it. You can get a lot of
benefit after read this book. This kind of book exist new expertise the information that exist in this reserve
represented the condition of the world today. That is important to yo7u to learn how the improvement of the
world. This kind of book will bring you with new era of the the positive effect. You can read the e-book on
your own smart phone, so you can read the idea anywhere you want.

Amanda Despain:

Your reading 6th sense will not betray you, why because this Advanced Financial Risk Management: Tools
and Techniques for Integrated Credit Risk and Interest Rate Risk Management publication written by well-
known writer who really knows well how to make book which might be understand by anyone who have
read the book. Written inside good manner for you, dripping every ideas and creating skill only for eliminate
your own personal hunger then you still question Advanced Financial Risk Management: Tools and
Techniques for Integrated Credit Risk and Interest Rate Risk Management as good book not simply by the
cover but also by the content. This is one reserve that can break don't assess book by its handle, so do you
still needing one more sixth sense to pick this particular!? Oh come on your studying sixth sense already
alerted you so why you have to listening to a different sixth sense.

Danielle Rucks:

This Advanced Financial Risk Management: Tools and Techniques for Integrated Credit Risk and Interest
Rate Risk Management is brand-new way for you who has intense curiosity to look for some information
since it relief your hunger associated with. Getting deeper you onto it getting knowledge more you know or



else you who still having little digest in reading this Advanced Financial Risk Management: Tools and
Techniques for Integrated Credit Risk and Interest Rate Risk Management can be the light food for yourself
because the information inside this specific book is easy to get by means of anyone. These books create itself
in the form and that is reachable by anyone, yeah I mean in the e-book application form. People who think
that in publication form make them feel tired even dizzy this e-book is the answer. So there is not any in
reading a guide especially this one. You can find what you are looking for. It should be here for you. So ,
don't miss this! Just read this e-book sort for your better life and knowledge.
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