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ChrisMatten : Managing Bank Capital: Capital Allocation and Performance M easurement before purchasing it
in order to gage whether or not it would be worth my time, and all praised Managing Bank Capital: Capital Allocation
and Performance M easurement:

0 of 0 people found the following review helpful. how capital works in layman's termsBy CustomerAlthough written
in the era before Basel 11 still avery good book that | definitely recommend. Explains very well what bank capital is
and how it works. Further chapters detail risk-adjusted performance issues. Starts from the basics but will be equally a
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good read for anovice and for an expert thanks to awell-thought structure: each section starts with an introductory
chapter followed by detailed chapters that consider technical issuesin greater detail - these can be safely skipped if
you don't need them.0 of 0 people found the following review helpful. Excellent overview and detail on economic
capital for banksBy SF Nativel bought this book hoping it would quickly bring me up to speed on key conceptsin
Economic Capital in the financial institutions industry. This book was simple enough for arelative novice to follow,
and went into enough detail that | think most people would get something out of it. | also thought the book was well
organized-- each section had a summary chapter that explained what the subsequent chapters in that section would
cover so you could quickly skim or deep dive on various topics. The book was a bit dated in the sections on Basel,
since it was written before Basel |1 was completed. Overall, an excellent introduction to Economic Capital and | was
happy with my purchase.4 of 5 people found the following review helpful. Great book, but watch out for typosBy A
CustomerFor a comprehensive approach that brings the reader from Cooke through RAROC, this book is very good
and has no competition . What basic explanations of statistics theory you need in order to follow the main 'story' is
included discreetly, so advanced readers shouldn't be bothered by them. This being said, beware the errors -- they exist
throughout: for the price that Wiley Pressis ableto get in light of the lack of competition from another good RAROC
capital alocation book ($69 last year, $95 now), it hopefully has caught and corrected them. Caveat emptor.

Managing Bank Capital explains proven techniques available in the management of bank capital that will help
maximize shareholder value. This second edition has been fully updated to incorporate significant devel opments, such
as the modeling of credit risk, and includes new sections with more technical information and advanced analysis.



