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The financial world has undergone a fundamental transformation. The crisis of 2007-2008, which was so
devastating in its reach and consequences has transformed many aspects of the markets and has altered
conventional wisdom regarding prudent risk management. Much has rightly been written on the crisis and
the 'lessons learned'; many 'post mortems' have been performed on failed and rescued institutions; new
regulatory edicts and rules have been drafted and put into action, and new techniques of risk-taking and risk
management have emerged. But perhaps most importantly, the financial crisis demonstrated that liquidity is
the most vital component of a properly functioning financial system – it is the essential lifeblood of banks
and other financial institutions, and, by direct extension, the essential lifeblood of all other parts of the
corporate and governmental world.

In Liquidity Risk: Managing Asset and Funding Risk, Erik Banks reflects on the current thinking and ideas to
provide a roadmap on the new rules, regulations and governance processes for sound liquidity risk
management. Significantly revised and reflecting the very latest changes in the landscape, the book considers
the effects of illiquidity on the development and expansion of the financial crisis, and how lack of liquidity
brought various major financial institutions to the point of financial distress. New regulatory liquidity
measures, such as those contained in Basel III, Solvency II, the Dodd Frank Act and the FSA's prudential
rules, are analyzed. New corporate risk management issues are also considered, including those related to
liquidity risk governance and culture, liquidity risk appetite, and liquidity risk pricing. In addition, key
measurement techniques, which are rapidly becoming the standard, are discussed in detail; these include vital
measures such as high quality liquid assets and liquidity buffers, defensive intervals, liquidity coverage
ratios, net stable funding ratios, liquidity gaps, counterbalancing capacity, behavioral maturities and multi-
step stress tests. The framework that emerges from this new and revised material is essential reading for
those interested in effectively managing liquidity risks.
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From reader reviews:

Luz Davis:

Book is definitely written, printed, or highlighted for everything. You can learn everything you want by a
guide. Book has a different type. As we know that book is important point to bring us around the world. Next
to that you can your reading proficiency was fluently. A reserve Liquidity Risk: Managing Funding and
Asset Risk (Global Financial Markets) will make you to always be smarter. You can feel far more
confidence if you can know about anything. But some of you think which open or reading any book make
you bored. It isn't make you fun. Why they might be thought like that? Have you trying to find best book or
acceptable book with you?

Reinaldo Downs:

Hey guys, do you wants to finds a new book to see? May be the book with the subject Liquidity Risk:
Managing Funding and Asset Risk (Global Financial Markets) suitable to you? The particular book was
written by well known writer in this era. Typically the book untitled Liquidity Risk: Managing Funding and
Asset Risk (Global Financial Markets)is a single of several books in which everyone read now. This specific
book was inspired a lot of people in the world. When you read this book you will enter the new shape that
you ever know previous to. The author explained their thought in the simple way, so all of people can easily
to comprehend the core of this guide. This book will give you a lots of information about this world now. In
order to see the represented of the world with this book.

Stephen Hill:

The book untitled Liquidity Risk: Managing Funding and Asset Risk (Global Financial Markets) contain a
lot of information on the item. The writer explains her idea with easy method. The language is very easy to
understand all the people, so do not worry, you can easy to read it. The book was published by famous
author. The author will bring you in the new era of literary works. You can actually read this book because
you can please read on your smart phone, or device, so you can read the book in anywhere and anytime. If
you want to buy the e-book, you can open up their official web-site and order it. Have a nice go through.

Charles Collier:

You will get this Liquidity Risk: Managing Funding and Asset Risk (Global Financial Markets) by browse
the bookstore or Mall. Just viewing or reviewing it may to be your solve challenge if you get difficulties for
your knowledge. Kinds of this book are various. Not only by simply written or printed but also can you enjoy
this book by means of e-book. In the modern era just like now, you just looking of your mobile phone and
searching what their problem. Right now, choose your ways to get more information about your book. It is
most important to arrange yourself to make your knowledge are still change. Let's try to choose appropriate
ways for you.
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