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Banks are a vital part of the global economy, and the essence of banking is asset-liability management
(ALM). This book is a comprehensive treatment of an important financial market discipline. A reference text
for all those involved in banking and the debt capital markets, it describes the techniques, products and art of
ALM. Subjects covered include bank capital, money market trading, risk management, regulatory capital and
yield curve analysis.

Highlights of the book include detailed coverage of:

liquidity, gap and funding risk management●

hedging using interest-rate derivatives and  credit derivatives●

impact of Basel II●

securitisation and balance sheet management●

structured finance products including asset-backed commercial paper, mortgage-backed securities,●

collateralised debt obligations and structured investment vehicles, and their role in ALM
treasury operations and group transfer pricing.●

Concepts and techniques are illustrated with case studies  and worked examples. Written in accessible style,
this book is essential reading for market practitioners, bank regulators and graduate students in banking and
finance.

Includes free CD-ROM that contains software on applications described in the book, including a yield curve
model, cubic spline spreadsheet calculator and CDO waterfall model.
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From reader reviews:

Beverly Dewitt:

In this 21st one hundred year, people become competitive in most way. By being competitive now, people
have do something to make all of them survives, being in the middle of typically the crowded place and
notice by surrounding. One thing that at times many people have underestimated the item for a while is
reading. Yep, by reading a book your ability to survive raise then having chance to remain than other is high.
For you who want to start reading the book, we give you this Bank Asset and Liability Management:
Strategy, Trading, Analysis book as basic and daily reading e-book. Why, because this book is greater than
just a book.

Mark Giordano:

Reading a book can be one of a lot of pastime that everyone in the world likes. Do you like reading book
thus. There are a lot of reasons why people enjoy it. First reading a publication will give you a lot of new
details. When you read a e-book you will get new information because book is one of numerous ways to
share the information or even their idea. Second, reading a book will make a person more imaginative. When
you reading through a book especially fictional works book the author will bring one to imagine the story
how the characters do it anything. Third, it is possible to share your knowledge to other folks. When you
read this Bank Asset and Liability Management: Strategy, Trading, Analysis, you can tells your family,
friends along with soon about yours guide. Your knowledge can inspire average, make them reading a e-
book.

Raymond Childers:

Are you kind of hectic person, only have 10 or 15 minute in your day time to upgrading your mind talent or
thinking skill possibly analytical thinking? Then you are having problem with the book compared to can
satisfy your short space of time to read it because all this time you only find publication that need more time
to be read. Bank Asset and Liability Management: Strategy, Trading, Analysis can be your answer because it
can be read by a person who have those short free time problems.

William McDowell:

Don't be worry should you be afraid that this book will certainly filled the space in your house, you could
have it in e-book method, more simple and reachable. This specific Bank Asset and Liability Management:
Strategy, Trading, Analysis can give you a lot of close friends because by you investigating this one book
you have factor that they don't and make you actually more like an interesting person. This kind of book can
be one of one step for you to get success. This guide offer you information that maybe your friend doesn't
understand, by knowing more than various other make you to be great people. So , why hesitate? Let's have
Bank Asset and Liability Management: Strategy, Trading, Analysis.
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