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A unique approach to ALM, with practical real-world insight

Advanced Liquidity Risk Models takes a quantitative approach to asset and liability management, providing
the latest IAS/IFRS, Basel II and Basel III standards along with technical insights and practical instruction.
Unique in both its modelling approach and coverage of the unwritten rules of ALM, this book provides deep
insight into this increasingly critical role. From management models and liquidity components to advanced
modelling and important tools, this book provides an unprecedented level of guidance with broadly
applicable content. Each chapter concludes with additional mathematical content, and includes real-world
examples and exercises to demonstrate the practical nature of important concepts. Digital ancillaries include
demonstrations of ALM problems including Delta Equivalent, FTP, and risk indicator computations, plus
practical examples taken from a simplified retail banking ALM framework.

Asset and Liability Management has taken on new importance since the 2007 subprime crisis, but the
complexity of the subject makes a unified direction elusive. This book brings it all together under a
quantitative umbrella to provide concrete guidance for anyone in the field.

Delve into banking management models and liquidity risk●

Understand liquidity in internal transfer pricing and profit management●

Model liquidity risk in demand deposits, savings, prepayment, and more●

Apply advanced risk modelling to Basel III regulation●

Given the responsibility for liquidity risk, interest rate risk, and currency risk, ALM has become a prime
driver of bank development strategy. New standards and regulations have pushed for uniformity and global
understanding, with liquidity constraints putting pressure on hedging strategy. Advanced Liquidity Risk
Models offers a comprehensive, quantitative knowledge base that provides clarity in the face of increasing
challenges.
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From reader reviews:

Charles Tebo:

The book Advanced Liquidity Risk Models: Asset and Liability Management (The Wiley Finance Series)
make one feel enjoy for your spare time. You can use to make your capable a lot more increase. Book can to
get your best friend when you getting pressure or having big problem with the subject. If you can make
studying a book Advanced Liquidity Risk Models: Asset and Liability Management (The Wiley Finance
Series) to be your habit, you can get much more advantages, like add your own capable, increase your
knowledge about a number of or all subjects. You could know everything if you like open up and read a
publication Advanced Liquidity Risk Models: Asset and Liability Management (The Wiley Finance Series).
Kinds of book are several. It means that, science publication or encyclopedia or other people. So , how do
you think about this reserve?

Lisa Gaither:

Here thing why this particular Advanced Liquidity Risk Models: Asset and Liability Management (The
Wiley Finance Series) are different and trusted to be yours. First of all reading through a book is good but it
depends in the content from it which is the content is as yummy as food or not. Advanced Liquidity Risk
Models: Asset and Liability Management (The Wiley Finance Series) giving you information deeper and in
different ways, you can find any e-book out there but there is no e-book that similar with Advanced Liquidity
Risk Models: Asset and Liability Management (The Wiley Finance Series). It gives you thrill looking at
journey, its open up your personal eyes about the thing that happened in the world which is possibly can be
happened around you. You can actually bring everywhere like in area, café, or even in your means home by
train. For anyone who is having difficulties in bringing the published book maybe the form of Advanced
Liquidity Risk Models: Asset and Liability Management (The Wiley Finance Series) in e-book can be your
alternative.

Arthur Coe:

Reading can called mind hangout, why? Because if you are reading a book specially book entitled Advanced
Liquidity Risk Models: Asset and Liability Management (The Wiley Finance Series) your head will drift
away trough every dimension, wandering in every aspect that maybe unknown for but surely will end up
your mind friends. Imaging each word written in a guide then become one form conclusion and explanation
this maybe you never get before. The Advanced Liquidity Risk Models: Asset and Liability Management
(The Wiley Finance Series) giving you one more experience more than blown away your brain but also
giving you useful details for your better life in this particular era. So now let us explain to you the relaxing
pattern at this point is your body and mind will be pleased when you are finished looking at it, like winning a
game. Do you want to try this extraordinary spending spare time activity?



Kevin Pennell:

What is your hobby? Have you heard that will question when you got pupils? We believe that that query was
given by teacher on their students. Many kinds of hobby, Everybody has different hobby. And you know that
little person similar to reading or as examining become their hobby. You should know that reading is very
important as well as book as to be the issue. Book is important thing to add you knowledge, except your own
personal teacher or lecturer. You get good news or update with regards to something by book. Numerous
books that can you choose to use be your object. One of them are these claims Advanced Liquidity Risk
Models: Asset and Liability Management (The Wiley Finance Series).
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