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The essential reference for financial risk management

Filled with in-depth insights and practical advice, the Financial Risk Manager
Handbook is the core text for risk management training programs worldwide.
Presented in a clear and consistent fashion, this completely updated Sixth
Edition, mirrors recent updates to the new two-level Financial Risk Manager
(FRM) exam, and is fully supported by GARP as the trusted way to prepare for
the rigorous and renowned FRM certification. This valuable new edition includes
an exclusive collection of interactive multiple-choice questions from recent FRM
exams.

Financial Risk Manager Handbook, Sixth Edition supports candidates studying
for the Global Association of Risk Professional's (GARP) annual FRM exam and
prepares you to assess and control risk in today's rapidly changing financial
world. Authored by renowned risk management expert Philippe Jorion, with the
full support of GARP, this definitive guide summarizes the core body of
knowledge for financial risk managers.

Offers valuable insights on managing market, credit, operational, and liquidity●

risk
Examines the importance of structured products, futures, options, and other●

derivative instruments
Contains new material on extreme value theory, techniques in operational risk●

management, and corporate risk management

Financial Risk Manager Handbook is the most comprehensive guide on this
subject, and will help you stay current on best practices in this evolving field.
The FRM Handbook is the official reference book for GARP's FRM certification
program.
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and is fully supported by GARP as the trusted way to prepare for the rigorous and renowned FRM
certification. This valuable new edition includes an exclusive collection of interactive multiple-choice
questions from recent FRM exams.

Financial Risk Manager Handbook, Sixth Edition supports candidates studying for the Global Association of
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Editorial Review

Amazon.com Review
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Brief Description Fundamental coverage
after Dodd-Frank,
Basel III, & other

global developments
from top teaching

academic.

Comprehensive book on
cutting-edge tools and

techniques to identify risks
of all types, and manage

them effectively.

Core reference for
GARP's FRM® Exam
and risk professionals
looking to stay current

on best practices.

A practitioners guide to
quantitative risk management;

many sample problems and
application sections.

From the Back Cover
The essential reference for financial risk management

Risk professionals looking to earn the Financial Risk Manager (FRM) certification, corporate training
programs, professors, and graduate students all rely on the Financial Risk Manager Handbook for the most
comprehensive and up-to-date information on financial risk management.

Filled with in-depth insight and practical advice, the Financial Risk Manager Handbook is the core text for
risk management training programs worldwide. Completely updated to address recent developments in
financial markets—and reorganized to reflect the new two-part format of the Financial Risk Manager (FRM)
exam—this Sixth Edition is essential to your understanding of one of the most important disciplines in
finance.

Financial Risk Manager Handbook, Sixth Edition supports candidates studying for the Global Association of
Risk Professional's (GARP) annual FRM exams and prepares you to assess and control risk in today's rapidly
changing financial world. Supplemented by an interactive Test Bank—which contains hundreds of multiple-



choice questions from previous FRM exams—this Handbook is a requirement for any risk professional's
library.

Authored by renowned risk management expert Philippe Jorion—with the full support of GARP—this
definitive guide summarizes the core body of knowledge for financial risk managers, covering such topics
as:

Market, credit, operational, and integrated risk management●

Quantitative methods●

Advanced univariate and multivariate models, as well as advanced option models●

Investment management and hedge fund risk●

Regulatory issues essential to risk professionals●

The FRM is recognized as the world's most prestigious global certification program—created to measure a
financial risk manager's capabilities. Since the FRM exam is an essential requirement for risk managers
around the world, the Financial Risk Manager Handbook, Sixth Edition focuses on practical financial risk
management techniques and solutions that are emphasized on the test—and are also essential in the real
world. Questions from previous exams are explained through tutorials so that you may prepare yourself or
your employees for this comprehensive exam and for the risk management challenges you will undoubtedly
face at some point in your career.

About the Author
PHILIPPE JORION is Professor of Finance at the School of Business at the University of California at
Irvine. He was also a professor at Columbia, Northwestern, the University of Chicago, and the University of
British Columbia. He holds an MBA and a PhD from the University of Chicago and a degree in engineering
from the University of Brussels. Dr. Jorion has authored more than a hundred publications—directed towards
academics and practitioners—on the topic of risk management and international finance. His work has
received several prizes for research. Dr. Jorion has written the first five editions of Financial Risk Manager
Handbook (Wiley), as well as Financial Risk Management: Domestic and International Dimensions; Big
Bets Gone Bad: Derivatives and Bankruptcy in Orange County; and Value at Risk: The New Benchmark for
Managing Financial Risk. He is also a Managing Director in the Risk Management Group at Pacific
Alternative Asset Management Company (PAAMCO), a global fund of hedge funds.

Users Review

From reader reviews:

April Robles:

Here thing why this specific Financial Risk Manager Handbook, + Test Bank: FRM Part I / Part II are
different and reputable to be yours. First of all looking at a book is good however it depends in the content of
it which is the content is as scrumptious as food or not. Financial Risk Manager Handbook, + Test Bank:
FRM Part I / Part II giving you information deeper since different ways, you can find any guide out there but
there is no guide that similar with Financial Risk Manager Handbook, + Test Bank: FRM Part I / Part II. It
gives you thrill reading through journey, its open up your own eyes about the thing in which happened in the
world which is maybe can be happened around you. You can easily bring everywhere like in park, café, or
even in your means home by train. For anyone who is having difficulties in bringing the published book
maybe the form of Financial Risk Manager Handbook, + Test Bank: FRM Part I / Part II in e-book can be
your option.



David Hedges:

Now a day individuals who Living in the era just where everything reachable by match the internet and the
resources inside it can be true or not demand people to be aware of each info they get. How people have to
be smart in acquiring any information nowadays? Of course the solution is reading a book. Examining a
book can help folks out of this uncertainty Information specially this Financial Risk Manager Handbook, +
Test Bank: FRM Part I / Part II book because book offers you rich facts and knowledge. Of course the info in
this book hundred per-cent guarantees there is no doubt in it you know.

Juan Farley:

In this era which is the greater individual or who has ability in doing something more are more special than
other. Do you want to become one among it? It is just simple method to have that. What you are related is
just spending your time very little but quite enough to enjoy a look at some books. Among the books in the
top checklist in your reading list is usually Financial Risk Manager Handbook, + Test Bank: FRM Part I /
Part II. This book which is qualified as The Hungry Hills can get you closer in growing to be precious
person. By looking up and review this book you can get many advantages.

Irene Gonzales:

You can find this Financial Risk Manager Handbook, + Test Bank: FRM Part I / Part II by visit the
bookstore or Mall. Just simply viewing or reviewing it could possibly to be your solve challenge if you get
difficulties for the knowledge. Kinds of this reserve are various. Not only simply by written or printed but
also can you enjoy this book through e-book. In the modern era including now, you just looking because of
your mobile phone and searching what their problem. Right now, choose your own personal ways to get
more information about your book. It is most important to arrange you to ultimately make your knowledge
are still update. Let's try to choose proper ways for you.
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