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"Liquidity risk is a topic growing immensely in importance in risk management. It has been much neglected
by financial institutions and regulators in recent years and receives, in the course of the sub-prime crisis,
sudden and great attention. This book is well-structured and provides a comprehensive and systematic
approach to the topic. It will help risk controllers to systematically set up a liquidity risk framework in their
bank."
—Peter NEU, European Risk Team Leader, The Boston Consulting Group, and co author of Liquidity
Risk Measurement and Management

"Mr Duttweiler's book is a welcome addition to the literature on liquidity risk measurement and
management. In addition to his contributions to liquidity risk theory and liquidity pricing, the author provides
a good overview of all of the critical elements."
—Leonard Matz, International Solution Manager, Liquidity Risk and co-author of Liquidity Risk
Measurement and Management

Liquidity Risk Management has gained importance over recent years and particularly in the last year, as
major bank failures have led to a re-evaluation of the significance of liquidity in stressed market conditions.
Liquidity risk is closely related to market risk and solvency, suggesting its significance in times of volatile
and 'bear' markets, where a single bank's failure can have dramatic effects on market liquidity.

The term liquidity is not well-define, and a comprehensive understanding of its common elements is often
missing within a banking organisation. In too many cases, liquidity risk management has not been developed
with a coherent framework and generally accepted terms and methods, creating weaknesses in its structure
and vulnerability to market risk. In this title, Duttweiler advances the study of quantitative liquidity risk
management with the concept of the 'Liquidity Balance Sheet', which allocates portfolios into a specific
structure, and consequently is able to account for potentially negative surprises so that the necessary buffers
can be quantified.

The book begins with an overview of liquidity as part of financial policy and highlights the importance of
liquidity as part of a general business concept and as protector and supporter of a business as a going
concern. The author examines the role o liquidity in helping managers to achieve high-level liquidity aims to
support operating units to achieve business goals. He looks at quantitative methods of assessing a banks
liquidity levels, including LaR and VaR, to establish an integrated concept in which liquidity is incorporated
into the framework of financial policies. He also presents methods, tools, scenarios and concepts to create a
policy framework for liquidity and to support contingency planning.
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From reader reviews:

Herman Ovalle:

In this 21st century, people become competitive in every single way. By being competitive at this point,
people have do something to make these people survives, being in the middle of often the crowded place and
notice through surrounding. One thing that occasionally many people have underestimated the idea for a
while is reading. Yes, by reading a guide your ability to survive raise then having chance to stand up than
other is high. For you who want to start reading a new book, we give you that Managing Liquidity in Banks:
A Top Down Approach book as beginning and daily reading reserve. Why, because this book is usually more
than just a book.

Michael Walker:

Spent a free time for you to be fun activity to perform! A lot of people spent their free time with their family,
or their friends. Usually they carrying out activity like watching television, planning to beach, or picnic in
the park. They actually doing same task every week. Do you feel it? Will you something different to fill your
current free time/ holiday? Could possibly be reading a book is usually option to fill your totally free time/
holiday. The first thing you ask may be what kinds of book that you should read. If you want to try out look
for book, may be the e-book untitled Managing Liquidity in Banks: A Top Down Approach can be fine book
to read. May be it could be best activity to you.

Timothy Roesch:

Are you kind of busy person, only have 10 or 15 minute in your day time to upgrading your mind talent or
thinking skill even analytical thinking? Then you are receiving problem with the book than can satisfy your
short time to read it because this time you only find reserve that need more time to be study. Managing
Liquidity in Banks: A Top Down Approach can be your answer mainly because it can be read by anyone
who have those short spare time problems.

James Hose:

Book is one of source of know-how. We can add our understanding from it. Not only for students but
additionally native or citizen will need book to know the up-date information of year to help year. As we
know those books have many advantages. Beside many of us add our knowledge, also can bring us to around
the world. By book Managing Liquidity in Banks: A Top Down Approach we can acquire more advantage.
Don't someone to be creative people? To become creative person must like to read a book. Just choose the
best book that acceptable with your aim. Don't be doubt to change your life at this time book Managing
Liquidity in Banks: A Top Down Approach. You can more desirable than now.
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