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In The Money Markets Handbook Moorad Choudhry provides, in one comprehensive volume,
the description, trading, analysis and calculations of the major markets around the world,
providing worked examples and exercises throughout to provide a landmark publication on this
important topic. Unique features, including a list of conventions and trading rules in virtually
every market in the world, means that this book is relevant to virtually every money market in
the world. Includes an in depth treatment of repo markets, asset and liability management,
banking regulatory requirements and other topics that would usually be found only in separate
books Written with clarity in mind, this book is vital reading for anyone with an interest in the
global money markets Features coverage of derivative money market products including
futures and swaps, and the latest developments not covered in current texts
Die Absolventen der Finance Trainer Cyber School weisen die weltweit beste Pass Ratio in
ACI–Prüfungen vor!Das Handbuch Treasury führt systematisch durch alle relevanten Bereiche
des Treasury und baut eine Brücke zwischen den fachlich-theoretischen Grundlagen und
deren Umsetzung in der Praxis. Die Inhalte reichen von der Darstellung der verschiedenen
Finanzprodukte im Geld- bzw. Kapitalmarkt, Foreign Exchange und Optionen, über die
Darstellung des Settlement-Prozesses, eine Übersicht über die Bestimmungen des ACI Model
Codes, die Grundlagen des Risikomanagements bis hin zu Informationen über Notenbanken,
fundamentale Analyse und technische Analyse. Neben einer fundierten Darstellung der
Themen und Regelungen tragen vor allem die zahlreichen Beispiele zum besseren
Verständnis bei. Das Handbuch enthält im Anhang eine Formelsammlung, eine Anleitung zur
Programmierung des HP-Rechners sowie die Lösung zu den Wiederholungsfragen der
einzelnen Kapitel. Das Werk bietet die Möglichkeit, sich optimal auf die HändlerZertifizierungsprüfungen des ACI (ACI Dealing Certificate, ACI Diploma, ACI Operations
Certificate) vorzubereiten.The Treasurer’s Handbook offers comprehensive knowledge on the
money and capital markets and aims to build a bridge between theoretical concepts and their
practical implementation with the help of numerous examples. The contents include a
description of the various money and capital market products, foreign exchange, options and
the settlement process, the basics of risk management, the workings of the central bank
system as well as fundamental and technical analysis. Another focus is on the topic of
compliance with special emphasis on the ACI Model Code. The Treasurer’s Handbook is the
ideal reference book for treasurers in banks and companies, traders, mid and back office staff,
as well as controlling, accounting and auditing staff. The German and English content is shown
on facing pages; this makes for easy orientation. Furthermore, in conjunction with the Finance
Trainer Cyber*School, this comprehensive book is the perfect primer for the ACI exams
leading to the ACI Dealing Certificate, ACI Diploma and ACI Operations Certificate.Ein
unentbehrliches Handbuch für Händler, Mitarbeiter aus dem Back Office, Mid Office,
Settlement, Controlling, Rechnungswesen und der Revision sowie Finanzmarktexperten
There has never been a Basel II Guide like this. Basel II 20 Success Secrets is not about the
ins and outs of Basel II. Instead, it answers the top 20 questions that we are asked and those
we come across in our forums, consultancy and education programs. It tells you exactly how to
deal with those questions, with tips that have never before been offered in print. Get the
information you need--fast! This comprehensive guide offers a thorough view of key knowledge
and detailed insight. This Guide introduces everything you want to know to be successful with
Basel II. A quick look inside of the subjects covered: Credit Risk, Basel II, Benefits of MDM,
The advantages: , Implementation Progress, Enterprise Content Management, Key Dates,
External Influences to ITSM, Holistic Information Security Practitioner, Some formulas in
internal ratings-based approach: , Pillar 2: Supervisory Review Process, Basel II, The
advantages: , Three Pillars Concept, Stewards and Custodians, Data Governance, Operational
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Risk, Basel III, Challenges, Basel Accords, and much more...
With the entire financial sector across the globe working on the implementation of the 2004
Basel II Accord in some form and intensity, there is much work to be done at bank level. Credit
Risk Management gives you the means to put in place the credit risk measurement and
management framework, policies, procedures and practices that are needed.
The second half of the twentieth century saw the emergence of international economic law as
a major force in the international legal system. This force has been severely tested by the
economic crisis of 2008. Unable to prevent the crisis, the existing legal mechanisms have
struggled to react against its direst consequences. This book brings together leading experts to
analyse the main causes of the crisis and the role that international economic law has played
in trying to prevent it, on the one hand, and worsening it, on the other. The work highlights the
reaction and examines the tools that have been created by the international legal field to
implement international cooperation in an effort to help put an end to the crisis and avoid
similar events in the future. The volume brings together eminent legal academics and
economists to examine key issues from the perspectives of trade law, financial law, and
investment law with the collective aim of reform of international economic governance.
Understanding Basel III and the thinking behind it is essential for market participants and for
those charged with implementing the standards. In Basel III and Beyond, the first book-length
treatment of Basel III, editors Mario Quagliariello of the European Banking Authority and
Francesco Cannata of the Bank of Italy have assembled contributors from regulators and
central banks involved in preparing the standards including a foreword from Mario Draghi,
President of the European Central Bank.
Credit is essential in the modern world and creates wealth, provided it is used wisely. The
Global Credit Crisis during 2008/2009 has shown that sound understanding of underlying credit
risk is crucial. If credit freezes, almost every activity in the economy is affected. The best way
to utilize credit and get results is to understand credit risk. Advanced Credit Risk Analysis and
Management helps the reader to understand the various nuances of credit risk. It discusses
various techniques to measure, analyze and manage credit risk for both lenders and
borrowers. The book begins by defining what credit is and its advantages and disadvantages,
the causes of credit risk, a brief historical overview of credit risk analysis and the strategic
importance of credit risk in institutions that rely on claims or debtors. The book then details
various techniques to study the entity level credit risks, including portfolio level credit risks.
Authored by a credit expert with two decades of experience in corporate finance and corporate
credit risk, the book discusses the macroeconomic, industry and financial analysis for the study
of credit risk. It covers credit risk grading and explains concepts including PD, EAD and LGD. It
also highlights the distinction with equity risks and touches on credit risk pricing and the
importance of credit risk in Basel Accords I, II and III. The two most common credit risks,
project finance credit risk and working capital credit risk, are covered in detail with illustrations.
The role of diversification and credit derivatives in credit portfolio management is considered. It
also reflects on how the credit crisis develops in an economy by referring to the bubble
formation. The book links with the 2008/2009 credit crisis and carries out an interesting
discussion on how the credit crisis may have been avoided by following the fundamentals or
principles of credit risk analysis and management. The book is essential for both lenders and
borrowers. Containing case studies adapted from real life examples and exercises, this
important text is practical, topical and challenging. It is useful for a wide spectrum of academics
and practitioners in credit risk and anyone interested in commercial and corporate credit and
related products.
Expert guidance on managing credit risk in bond portfolios Managing Credit Risk in Corporate
Bond Portfolios shows readers howto measure and manage the risks of a corporate bond
portfolioagainst its benchmark. This comprehensive guide explores a widerange of topics
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surrounding credit risk and bond portfolios,including the similarities and differences between
corporate andgovernment bond portfolios, yield curve risk, default and creditmigration risk,
Monte Carlo simulation techniques, and portfolioselection methods. Srichander Ramaswamy,
PhD (Basel, Switzerland), is Head ofInvestment Analysis at the Bank for International
Settlements (BIS)in Basel, Switzerland, and Adjunct Professor of Banking andFinance,
University of Lausanne.

How to apply operational risk theory to real-life banking data Modelling
Operational and Reputational Risks shows practitioners the best models to use in
a given situation, according to the type of risk an organization is facing. Based on
extensive applied research on operational risk models using real bank datasets, it
offers a wide range of various testing models and fitting techniques for financial
practitioners. With this book, professionals will have a foundation for measuring
and predicting these important intangibles. Aldo Soprano (Madrid, Spain) is
Group Head of operational risk management at UniCredit Group.
The recent introduction of the Directive on Administrative Cooperation in the field
of taxation 6 (DAC6) and mandatory disclosure regimes by many jurisdictions
have led to a large number of professionals potentially being required to disclose
information in relation to their clients’ arrangements. The authors analyse the
operation of the various automatic exchange of information regimes which have
been introduced in the last five years including the OECD common reporting
standards DAC6 and MDR. They set them in their historical context as well as
giving a technical analysis of the regimes. They focus on the guidance offered by
the Irish and UK tax authorities with reference to other guidance in Europe and
beyond, where appropriate.
This book provides a comprehensive treatment of credit risk assessment and
credit risk rating that meets the Advanced Internal Risk-Based (AIRB) approach
of Basel II. Credit risk analysis looks at many risks and this book covers all the
critical areas that credit professionals need to know, including country analysis,
industry analysis, financial analysis, business analysis, and management
analysis. Organized under two methodological approaches to credit analysis—a
criteria-based approach, which is a hybrid of expert judgement and purely
mathematical methodologies, and a mathematical approach using regression
analysis to model default probability—the book covers a cross-section of
industries including passenger airline, commercial real estate, and commercial
banking. In three parts, the sections focus on hybrid models, statistical models,
and credit management. While the book provides theory and principles, its
emphasis is on practical applications, and will appeal to credit practitioners in the
banking and investment community alongside college and university students
who are preparing for a career in lending.
This important book discusses the issue of executive compensation in AngloAmerican financial markets following the financial crisis. The book begins by
contextualizing the problem facing financial institutions in the US and the UK and
argues that appr
Now in its second edition, this bestselling handbook has been fully updated and
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expanded in light of important changes to the new Basel II Accord such as: the
asset classes required under Pillar 1, the new required elements for capital
adequacy and the minimum capital requirements for securitization and
operational risk, credit risk mitigation, supervisory review and market discipline.
Credit Portfolio Management is a topical text on approaches to the active
management of credit risks. The book is a valuable, up to date guide for portfolio
management practitioners. Its content comprises of three main parts: The
framework for managing credit risks, Active Credit Portfolio Management in
practice and Hedging techniques and toolkits.
This new multi-contributor title will enable you to better analyse and evaluate
economic capital in order to implement more effective risk management
strategies within your business. Economic Capital is the definitive reference on
this increasingly important area of finance.
This book is the English edition of the German third edition, which has proven to
be a standard work on the subject of risk management. The English edition
extends the scope of use to the English-language bachelor's and master's
degree courses in economics and for potential use (especially as a reference
work) in the professional practice of risk management. The subject of the book is
company-wide risk management based on the Value at Risk concept. This
includes quantitative and qualitative risk measurement, risk analysis based on
the RoRaC and various management tools for risk control. Other topics covered
are the peculiarities of the various risk types, e.g. risk management of the effects
of climate change, the global financial crisis and risk reporting. The book is
rounded off by a comprehensive case study, in which all aspects are
summarized. The volume is thus an indispensable standard work for students
and practitioners.
Capacity Management is described in most key ITSM frameworks: ITIL, ISO 20000
Microsoft Operations Framework (MOF) and the Application Service Library (ASL) all
note the importance of Capacity Management. This major title meets the need for an indepth practical guide to this critical process. Written and reviewed by some of the
world’s most respected experts in this field it shows how Capacity Management best
practice can support provision of a consistent, acceptable service level at a known and
controlled cost. Practical advice covers the essential control of two balances: Supply
versus demand and resources versus cost. In times of mean, frugal economic
measures, it is essential to focus on those practices that are effective and yield practical
results. In enlightened times of sustainability, it is also a requirement to find solutions
that satisfy the criteria for 'greenness'. This excellent title shows how Capacity
Management works not only within an IT environment but also why it is pivotal in
meeting high profile business demands. Aligns with ISO/IEC 20000 and ITIL® ISO/IEC
lists a set of required capacity management deliverables ITIL outlines what should be
done in capacity management this book starts to describe how to do it Covers details of
what capacity management is all about: what is capacity management why do it –
benefits and cost-benefit analysis how to do it – data-flows and activities who does it –
roles and perspectives implementation, maintenance, improvement, tools Provides
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comprehensive templates and checklists: objectives, interfaces and data-flows, subpractices and activities metrics, application sizing parameters, data for modelling deliverables, reports, CMMI levels, KPIs, risk matrix sample capacity plan
This book is a resource that offers guidance to nurses who are experienced or novice
aesthetic practitioners and would like to improve their aesthetic practice and enhance
patient safety and satisfaction. This textbook reviews skin structure and anatomy, what
happens as facial structures age, the effects of aging coupled with environmental
exposures, pharmacology of medications used in aesthetics, light-based device
properties, patient selection, and benefits of treatments. In addition, it includes
suggestions on how to communicate with patients to achieve successful outcomes.
Aesthetic Procedures: Nurse Practitioner's Guide to Cosmetic Dermatology provides
practitioners a one-source resource to attain more in-depth learning about cosmetic
dermatology. Although there are several texts on individual aspects of aesthetic
medicine, there is no all-inclusive book for nurses. This book affords the primary care
practitioner the opportunity to add minimally invasive cosmetic dermatology procedures
to their practice and perform the treatments safely, efficiently and effectively while
avoiding common mistakes and minimizing complication risks. Education is paramount
in creating a safe patient environment and as more clinicians turn to aesthetics to
augment their practice, this book will be a valuable resource for nurses and
practitioners all over the world.
A multidisciplinary and transversal study of issues for governments, regulatory
authorities and international business. Written for academics and professionals alike it
explores the main themes of economic growth and sustainable development; trade, law
and regulation, and competitive and managerial issues for international firms.
Banks are a vital part of the global economy, and the essence of banking is assetliability 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, mortgagebacked 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. Companion website features online access
to software on applications described in the book, including a yield curve model, cubic
spline spreadsheet calculator and CDO waterfall model.
Developing countries lose billions each year through bribery, misappropriation of funds,
and other corrupt practices. Much of the proceeds of this corruption find 'safe haven' in
the world's financial centers. These criminal flows are a drain on social services and
economic development programs, contributing to the impoverishment of the world's
poorest countries. Many developing countries have already sought to recover stolen
assets. A number of successful high-profile cases with creative international
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cooperation has demonstrated that asset recovery is possible. However, it is highly
complex, involving coordination and collaboration with domestic agencies and
ministries in multiple jurisdictions, as well as the capacity to trace and secure assets
and pursue various legal options—whether criminal confiscation, non-conviction based
confiscation, civil actions, or other alternatives. This process can be overwhelming for
even the most experienced practitioners. It is exceptionally difficult for those working in
the context of failed states, widespread corruption, or limited resources. With this in
mind, the Stolen Asset Recovery (StAR) Initiative has developed and updated this
Asset Recovery Handbook: A Guide for Practitioners to assist those grappling with the
strategic, organizational, investigative, and legal challenges of recovering stolen assets.
A practitioner-led project, the Handbook provides common approaches to recovering
stolen assets located in foreign jurisdictions, identifies the challenges that practitioners
are likely to encounter, and introduces good practices. It includes examples of tools that
can be used by practitioners, such as sample intelligence reports, applications for court
orders, and mutual legal assistance requests. StAR—the Stolen Asset Recovery
Initiative—is a partnership between the World Bank Group and the United Nations Office
on Drugs and Crime that supports international efforts to end safe havens for corrupt
funds. StAR works with developing countries and financial centers to prevent the
laundering of the proceeds of corruption and to facilitate more systematic and timely
return of stolen assets.
In the Handbook of Asset and Liability Management: From Models to Optimal Return
Strategies, Alexandre Adam presents a comprehensive guide to Asset and Liability
Management. Written from a quantitative perspective with economic explanations, this
book will appeal to both mathematicians and non-mathematicians alike as it gives an
operational view on the business. Well structured, this book includes essential
information on Balance Sheet Items and Products Modeling, Tools for Asset and
Liability Managers, as well as Optimal Returns Strategies. Explaining, in detail, all the
written and unwritten rules of Asset Liability Management, using up-to-date models and
the latest findings, the Handbook of Asset and Liability Management is an essential tool
for Asset and Liability Managers both for the present day and the future.
Economic Capital - A practitioner's guide introduces a new shortfall based approach for
calculating Economic Capital that does not rely on copulas for aggregating business
line results. The 90 page book addresses the following themes The limitations of
regulatory capitalThe underlying methodology of current economic capital models used
by bank regulatorsThe criteria for a new shortfall based economic capital model
including the appeal of using accounting dataThe alternative model process and
expected output from the proposed new economic capital modelConnecting expected
loss, unexpected loss, probability of default, loss given default and exposure at defaultA
detailed case study using publicly available financial data from Goldman Sachs, JP
Morgan Chase, Wells Fargo Bank, Barclays Bank and Citibank.
Systemic Risk provides readers with a wide-ranging practical guide to systemic risk in
the financial system. It challenges the notion that systemic risk is exclusively about
interconnectivities within the financial system, showing that past systemic risk crises
have often involved a broader range of vulnerabilities. It describes how regulators and
governments are seeking to manage systemic risk, and how their concerns are driving
change in regulatory and business environments across the financial sector. It sets out
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how firms and practitioners can effectively respond to these changes (covering topics
such as data needs, quantification of risk exposures, management disciplines and
skillset requirements etc.). It highlights the sources and characteristics of systemic risk
and the concentrations of exposures to this risk. It also links systemic risk with other
risk disciplines including exploring how systemic risk ties in with liquidity risk and credit
risk and how it interacts with central clearing, collateralisation and pricing of derivatives.

A top risk management practitioner addresses the essentialaspects of modern
financial risk management In the Second Edition of Financial Risk Management
+Website, market risk expert Steve Allen offers an insider'sview of this discipline
and covers the strategies, principles, andmeasurement techniques necessary to
manage and measure financialrisk. Fully revised to reflect today's dynamic
environment and thelessons to be learned from the 2008 global financial crisis,
thisreliable resource provides a comprehensive overview of the entirefield of risk
management. Allen explores real-world issues such as proper mark-tomarketvaluation of trading positions and determination of needed
reservesagainst valuation uncertainty, the structuring of limits to controlrisk
taking, and a review of mathematical models and how they cancontribute to risk
control. Along the way, he shares valuablelessons that will help to develop an
intuitive feel for market riskmeasurement and reporting. Presents key insights on
how risks can be isolated, quantified,and managed from a top risk management
practitioner Offers up-to-date examples of managing market and creditrisk
Provides an overview and comparison of the various derivativeinstruments and
their use in risk hedging Companion Website contains supplementary materials
that allowyou to continue to learn in a hands-on fashion long after closingthe
book Focusing on the management of those risks that can besuccessfully
quantified, the Second Edition of FinancialRisk Management + Websiteis the
definitive source for managingmarket and credit risk.
An advanced method for financial institutions to optimize Asset Liability
Management for maximized return and minimized risk Financial institutions today
are facing daunting regulatory and economic challenges. As they manage bank
regulation and competition, institutions are also optimizing their Asset Liability
Management (ALM) operations. The function of the ALM unit today goes beyond
risk management related to the banking book into managing regulatory capital
and positioning the balance sheet to maximize profit. Asset Liability Management
Optimization: A Practitioner's Guide to Balance Sheet Management and
Remodelling offers a step-by-step process for modeling and reshaping a bank's
balance sheet. Based on the author's extensive research, it describes how to
apply a quantifiable optimization method to help maximize asset return and
minimize funding cost in the banking book. ALM ranks as a key component of
any financial institution's overall operating strategy. Now, financial professionals
can use an advanced solution for optimizing ALM. This book takes a closer look
at the evolving role of the ALM function and the target position of the banking
book. It provides strategies for active management, structuring, and hedging of a
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bank balance sheet, while also exploring additional topics related to ALM. A
description of the Funds Transfer Pricing (FTP) process related to a bank’s
target position Detailed examinations of interest rate risk in the banking book
(IRRBB) Discussion of Basel III regulatory requirements and maturity gap
analysis Overview of customer behavior, along with its impact on interest rate
and liquidity risk Practical spreadsheet models (NII sensitivity and EVE volatility
IRRBB model, simplified optimization model for minimization of average funding
cost for a bank and an example of behavioral model for Non-Maturing Deposits)
Explorations of model risk, sensitivity analysis, and case studies The optimization
techniques found in Asset Liability Management Optimization can prove vital to
financial professionals who are tasked with maximizing asset return and reducing
funding costs as a critical part of business objectives.
Focusing on internal business unit performance, this in-depth practitioner guide
addresses both traditional and risk-adjusted performance measures in financial
institutions, providing you with the tools to implement a 'balanced scorecard'
approach to performance measurement.
Major events such as the Asian crisis in 1997, the Russian default on short-term
debt in 1998, the downfall of the hedge fund long-term capital management in
1998 and the disruption in payment systems following the World Trade Center
attack in 2001, all resulted in increased management’s attention to liquidity risk.
Banks have realized that adequate systems and processes for identifying,
measuring, monitoring and controlling liquidity risks help them to maintain a
strong liquidity position, which in turn will increase the confidence of investors
and rating agencies as well as improve funding costs and availability. Liquidity
Risk Measurement and Management: A Practitioner’s Guide to Global Best
Practices provides the best practices in tools and techniques for bank liquidity
risk measurement and management. Experienced bankers and highly regarded
liquidity risk experts share their insights and practical experiences in this book.
Contains Nearly 100 Pages of New MaterialThe recent financial crisis has shown
that credit risk in particular and finance in general remain important fields for the
application of mathematical concepts to real-life situations. While continuing to
focus on common mathematical approaches to model credit portfolios,
Introduction to Credit Risk Modelin
The most up-to-date, comprehensive guide on liquidity risk management—from
the professionals Written by a team of industry leaders from the Price
Waterhouse Coopers Financial Services Regulatory Practice, Liquidity Risk
Management is the first book of its kind to pull back the curtain on a global
approach to liquidity risk management in the post-financial crisis. Now, as a
number of regulatory initiatives emerge, this timely and informative book explores
the real-world implications of risk management practices in today's market.
Taking a clear and focused approach to the operational and financial obligations
of liquidity risk management, the book builds upon a foundational knowledge of
banking and capital markets and explores in-depth the key aspects of the
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subject, including governance, regulatory developments, analytical frameworks,
reporting, strategic implications, and more. The book also addresses
management practices that are particularly insightful to liquidity risk management
practitioners and managers in numerous areas of banking organizations. Each
chapter is authored by a Price Waterhouse Coopers partner or director who has
significant, hands-on expertise Content addresses key areas of the subject, such
as liquidity stress testing and information reporting Several chapters are devoted
to Basel III and its implications for bank liquidity risk management and business
strategy Includes a dedicated, current, and all-inclusive look at liquidity risk
management Complemented with hands-on insight from the field's leading
authorities on the subject, Liquidity Risk Management is essential reading for
practitioners and managers within banking organizations looking for the most
current information on liquidity risk management.
Emotional, behavioral, and neuropsychiatric conditions are common in individuals
with intellectual disabilities (IDs), most notably epilepsy, aggression, self-injurious
behaviors, and bipolar and other mood disorders. Despite the prevalence of such
problems, there is a scarcity in the literature of reliable information on medical
treatments for those with IDs. A Practitioner's Guide to Prescribing Antiepileptics
and Mood Stabilizers for Adults with Intellectual Disabilities provides a detailed
framework for prescribing for this challenging population. Featuring the most upto-date information on factors that inform prescribing, the Guide addresses basic
issues and controversies (e.g., the rift between evidence-based and personalized
medicine) in treating adults with cognitive deficits. Clients' specific needs are
emphasized in developing appropriate and effective pharmacological intervention
for improved outcomes and quality of life. Drugs discussed in the Guide include
carbamazepine, clonazepam, diazepam, ethosuximide, felbamate, gabapentin,
lacosamide, lamotrigine, levetiracetam, lithium, lorazepam, oxcarbazepine,
phenobarbital, phenytoin, pregabalin, primidone, rufinamide, tiagabine,
topiramate, valproate, and zonisamide. For each of these compounds, the
guidelines cover: Indications for use; relative and absolute contraindications.
Assessment during treatment; therapeutic drug monitoring; warning signs and
symptoms for caretakers. Dosage: administration; initial and maximum
recommended dosage; modifications associated with drug-drug interactions,
personal characteristics, and (where appropriate) genetic variations. Adverse
drug reactions: common, relatively uncommon, and potentially lethal, plus risk of
metabolic syndrome. Guidelines for discontinuation. References, tables, and drug
utilization reviews. A Practitioner's Guide to Prescribing Antiepileptics and Mood
Stabilizers for Adults with Intellectual Disabilities is an indispensable decisionmaking reference for psychiatrists, neuropsychologists, psychopharmacologists,
neurologists, internists, and clinical psychologists.
A Practitioner's Guide to the Basel AccordEconomic CapitalA Practitioner Guide
Comprehensively researched, this volume assists and advises the financial
practitioner of every possible consequence of the latest Basel Accord - including
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advice on the implementation of systems affected by the Accord's various
regulations.
Introduces practical approaches for optimizing management and hedging of
Interest Rate Risk in the Banking Book (IRRBB) driven by fast evolving regulatory
landscape and market expectations. Interest rate risk in the banking book
(IRRBB) gained its importance through the regulatory requirements that have
been growing and guiding the banking industry for the last couple of years. The
importance of IRRBB is shifting for banks, away from ‘just’ a regulatory
requirement to having an impact on the overall profitability of a financial
institution. Interest Rate Risk in the Banking Book sheds light on the best
practices for managing this importance risk category and provides detailed
analysis of the hedging strategies, practical examples, and case studies based
on the author’s experience. This handbook is rich in practical insights on
methodological approach and contents of ALCO report, IRRBB policy, ICAAP,
Risk Appetite Statement (RAS) and model documentation. It is intended for the
Treasury, Risk and Finance department and is helpful in improving and
optimizing their IRRBB framework and strategy. By the end of this IRRBB
journey, the reader will be equipped with all the necessary tools to build a
proactive and compliant framework within a financial institution. Gain an updated
understanding of the evolving regulatory landscape for IRRBB Learn to apply
maturity gap analysis, sensitivity analysis, and the hedging strategy in banking
contexts • Understand how customer behavior impacts interest rate risk and how
to manage the consequences Examine case studies illustrating key IRRBB
exposures and their implications Written by London market risk expert Beata
Lubinska, Interest Rate Risk in the Banking Book is the authoritative resource on
this evolving topic.
A complete guide to the regulation of investment banking activities. Since
publication of the 2nd edition in 2007 there have been a number of very
significant developments which will fundamentally affect the way that investment
banking is conducted in the UK, Europe and internationally. The 3rd edition has
been substantially restructured and revised to take into account these
developments, including the Vickers Report, Basel III, MiFID II and the Dodd
Frank Act in the US.
Written by leading figures in the field, this third edition of the Principles of
Banking Law provides an authoritative account of the subject, incorporating all
significant changes in banking law, regulation, and practice that have occured
since the publication of the second edition in 2002. The authors offer a thoughtful
and contextual treatment of domestic and international banking and financial
services law, with in-depth expert coverage ofglobal bank regulation, payment
systems, lending, and trade finance.
Villains for the Great Meltdown of 2007-2008 seem plentiful. But the very concept
of finding and punishing villains misses the target. Ideally, we learn from past
failures. We perfect our craft. Lessons to be learned from the Great Meltdown are
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not just plentiful - they are also insightful. In LIQUIDITY RISK MEASUREMENT
AND MANAGENT -- BASEL III AND BEYOND, Mr. Matz provides detailed,
practical analysis and recommendations covering every aspect of liquidity risk
measurement and management. * Examples of what went wrong are used
extensively. * Best practices procedures are explained. * New regulatory
guidance - both qualitative and quantitative, including Basel III - is discussed in
detail.* Source material and examples from many countries are included.This is
the "how to guide" for liquidity risk managers in financial institutions around the
globe.
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