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1 of 1 people found the following review helpful. Well written.By David hutchesonEasy to read and fast paced. Great
read for anyone in the industry.0 of 1 people found the following review helpful. | bought this book for self study. But
| ...By Customerl bought this book for self study. But | think it is textbook for mba class, not self study book.0 of 1
people found the following review helpful. Five StarsBy Chew Kum FaiGreat reference recourse

The professional resource every investment banker must havemdash;the definitive guide to complying with the brand-
new Basel 111 requirements Anchored in the fields of economics and finance, Bank Valuation and Value Based
Management, Second Edition details asset-liability management and provides rigorous foundations to discuss the
control of value creation and risk in banks. Dermine delivers aframework that addresses critical bank management
issues that include fund transfer pricing, risk-adjusted performance evaluation, deposit pricing, capital management,
loan pricing and provisioning, securitization, and the measurement of interest rate risk. The book also covers important
topics, such as capital management methods, resolution for non-performing loans and investments, and securitization
and other structured products. Jean Dermine is the Professor of Banking and Finance at INSEAD and has taught at
Wharton School of the University of Pennsylvania, the Universities of Louvain and Lausanne, CESAG, NY U, and
Stockholm Schools of Economics.
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