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A global banking risk management guide geared toward the practitioner

Financial Risk Management presents an in-depth look at banking risk on a global scale, including
comprehensive examination of the U.S. Comprehensive Capital Analysis and Review, and the European
Banking Authority stress tests. Written by the leaders of global banking risk products and management at
SAS, this book provides the most up-to-date information and expert insight into real risk management. The
discussion begins with an overview of methods for computing and managing a variety of risk, then moves
into a review of the economic foundation of modern risk management and the growing importance of model
risk management. Market risk, portfolio credit risk, counterparty credit risk, liquidity risk, profitability
analysis, stress testing, and others are dissected and examined, arming you with the strategies you need to
construct a robust risk management system. The book takes readers through a journey from basic market risk
analysis to major recent advances in all financial risk disciplines seen in the banking industry. The
quantitative methodologies are developed with ample business case discussions and examples illustrating
how they are used in practice. Chapters devoted to firmwide risk and stress testing cross reference the
different methodologies developed for the specific risk areas and explain how they work together at firmwide
level. Since risk regulations have driven a lot of the recent practices, the book also relates to the current
global regulations in the financial risk areas.

Risk management is one of the fastest growing segments of the banking industry, fueled by banks'
fundamental intermediary role in the global economy and the industry's profit-driven increase in risk-seeking
behavior. This book is the product of the authors' experience in developing and implementing risk analytics
in banks around the globe, giving you a comprehensive, quantitative-oriented risk management guide
specifically for the practitioner.

Compute and manage market, credit, asset, and liability risk●

Perform macroeconomic stress testing and act on the results●

Get up to date on regulatory practices and model risk management●

Examine the structure and construction of financial risk systems●

Delve into funds transfer pricing, profitability analysis, and more●

Quantitative capability is increasing with lightning speed, both methodologically and technologically. Risk
professionals must keep pace with the changes, and exploit every tool at their disposal. Financial Risk
Management is the practitioner's guide to anticipating, mitigating, and preventing risk in the modern banking
industry.
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From reader reviews:

James Marcus:

This Financial Risk Management: Applications in Market, Credit, Asset and Liability Management and
Firmwide Risk (Wiley Finance) is great publication for you because the content and that is full of
information for you who all always deal with world and still have to make decision every minute. This kind
of book reveal it information accurately using great organize word or we can claim no rambling sentences
inside it. So if you are read it hurriedly you can have whole details in it. Doesn't mean it only provides
straight forward sentences but hard core information with splendid delivering sentences. Having Financial
Risk Management: Applications in Market, Credit, Asset and Liability Management and Firmwide Risk
(Wiley Finance) in your hand like getting the world in your arm, details in it is not ridiculous 1. We can say
that no book that offer you world within ten or fifteen minute right but this guide already do that. So , this is
certainly good reading book. Heya Mr. and Mrs. active do you still doubt that?

Shannon Thompson:

Beside this Financial Risk Management: Applications in Market, Credit, Asset and Liability Management
and Firmwide Risk (Wiley Finance) in your phone, it might give you a way to get more close to the new
knowledge or info. The information and the knowledge you may got here is fresh through the oven so don't
always be worry if you feel like an older people live in narrow small town. It is good thing to have Financial
Risk Management: Applications in Market, Credit, Asset and Liability Management and Firmwide Risk
(Wiley Finance) because this book offers to you readable information. Do you sometimes have book but you
don't get what it's all about. Oh come on, that won't happen if you have this inside your hand. The Enjoyable
arrangement here cannot be questionable, just like treasuring beautiful island. Techniques you still want to
miss this? Find this book and read it from now!

Tina McKinney:

Is it you who having spare time and then spend it whole day simply by watching television programs or just
lying on the bed? Do you need something new? This Financial Risk Management: Applications in Market,
Credit, Asset and Liability Management and Firmwide Risk (Wiley Finance) can be the reply, oh how
comes? The new book you know. You are thus out of date, spending your free time by reading in this brand-
new era is common not a nerd activity. So what these guides have than the others?

Bethany Zuniga:

Some people said that they feel bored stiff when they reading a guide. They are directly felt that when they
get a half parts of the book. You can choose the actual book Financial Risk Management: Applications in
Market, Credit, Asset and Liability Management and Firmwide Risk (Wiley Finance) to make your current
reading is interesting. Your current skill of reading talent is developing when you similar to reading. Try to
choose basic book to make you enjoy you just read it and mingle the feeling about book and reading



especially. It is to be very first opinion for you to like to wide open a book and learn it. Beside that the
reserve Financial Risk Management: Applications in Market, Credit, Asset and Liability Management and
Firmwide Risk (Wiley Finance) can to be your friend when you're feel alone and confuse using what must
you're doing of these time.
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