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Allan M. Malz : Financial Risk Management: Models, History, and Institutions (Wiley Finance)  before 
purchasing it in order to gage whether or not it would be worth my time, and all praised Financial Risk Management: 
Models, History, and Institutions (Wiley Finance): 

1 of 1 people found the following review helpful. Five StarsBy Yihui CUigood0 of 1 people found the following 
review helpful. AverageBy Manoj L NairI am bit disappointed. It did not break any new ground considering the 
reputation of the person; having been a leading Risk Manager with many Hedge Funds and being a leading researcher 

http://f3db.com/pub/links.php?id=B005N8EY8I


with the Federal Reserve New York.1 of 2 people found the following review helpful. I felt this book is easy to readBy 
KIM JUNE CHEOLI felt this book is easy to read, and most of the contents are clear. Especially, chapters 7 through 9 
are good to understand CDS, copula and structured credit risk.

Financial risk has become a focus of financial and nonfinancial firms, individuals, and policy makers. But the study of 
risk remains a relatively new discipline in finance and continues to be refined. The financial market crisis that began in 
2007 has highlighted the challenges of managing financial risk. Now, in Financial Risk Management, author Allan 
Malz addresses the essential issues surrounding this discipline, sharing his extensive career experiences as a risk 
researcher, risk manager, and central banker. The book includes standard risk measurement models as well as 
alternative models that address options, structured credit risks, and the real-world complexities or risk modeling, and 
provides the institutional and historical background on financial innovation, liquidity, leverage, and financial crises 
that is crucial to practitioners and students of finance for understanding the world today. Financial Risk Management 
is equally suitable for firm risk managers, economists, and policy makers seeking grounding in the subject. This timely 
guide skillfully surveys the landscape of financial risk and the financial developments of recent decades that 
culminated in the crisis. The book provides a comprehensive overview of the different types of financial risk we face, 
as well as the techniques used to measure and manage them. Topics covered include: Market risk, from Value-at-Risk 
(VaR) to risk models for options


