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This comprehensive text provides a consistent firm-wide platform for pricing,
hedging and risk management of credit across a broad range of product classes.
The book: emphasizes fixed income instruments rather than loans, where
stochastic future exposures are modelled accurately; examines loans, credit
derivatives, interest rate derivatives with risky counterparties and convertible
bonds; provides a thorough analysis of the pricing and hedging of basket credit
derivatives and other credit contingent products; adapts credit derivative
modelling techniques in order to price and hedge the credit component in fixed
income derivatives, provides apractical discusssion of market frictions that
impact credit trading; illustrates complex theoretical issues with a high number of
examples, tables and figures that have been designed with the practitioner in
mind; and discusses proofs and technicalities in the appendix of each chapter.
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This comprehensive text provides a consistent firm-wide platform for pricing, hedging and risk management
of credit across a broad range of product classes. The book: emphasizes fixed income instruments rather than
loans, where stochastic future exposures are modelled accurately; examines loans, credit derivatives, interest
rate derivatives with risky counterparties and convertible bonds; provides a thorough analysis of the pricing
and hedging of basket credit derivatives and other credit contingent products; adapts credit derivative
modelling techniques in order to price and hedge the credit component in fixed income derivatives; provides
apractical discusssion of market frictions that impact credit trading; illustrates complex theoretical issues
with a high number of examples, tables and figures that have been designed with the practitioner in mind;
and discusses proofs and technicalities in the appendix of each chapter.
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Editorial Review

Review
Risk managers and academics will benefit from reading this excellent book. It deserves to become a standard
reference. -- Stuart Turnbull, Canadian Imperial Bank of Commerce, Risk magazine - December 2001

Users Review

From reader reviews:
Patricia Hender son:

The book Credit: The Complete Guide to Pricing, Hedging and Risk Management make one feel enjoy for
your spare time. Y ou need to use to make your capable alot more increase. Book can being your best friend
when you getting pressure or having big problem along with your subject. If you can make reading a book
Credit: The Complete Guide to Pricing, Hedging and Risk Management to be your habit, you can get
considerably more advantages, like add your own capable, increase your knowledge about many or all
subjects. Y ou can know everything if you like available and read a guide Credit: The Complete Guideto
Pricing, Hedging and Risk Management. Kinds of book are alot of. It means that, science e-book or
encyclopedia or other folks. So, how do you think about this publication?

Marilyn M cDer mott:

Do you have something that you enjoy such as book? The publication lovers usualy prefer to select book
like comic, limited story and the biggest some may be novel. Now, why not attempting Credit: The Complete
Guide to Pricing, Hedging and Risk Management that give your fun preference will be satisfied by means of
reading this book. Reading addiction al over the world can be said as the opportunity for people to know
world a great deal better then how they react towards the world. It can't be stated constantly that reading
behavior only for the geeky man but for all of you who wants to possibly be success person. So , for all of
you who want to start reading through as your good habit, it is possible to pick Credit: The Complete Guide
to Pricing, Hedging and Risk Management become your own starter.

PhyllisWalters:

Do you one of the book lovers? If so, do you ever feeling doubt when you are in the book store? Attempt to
pick one book that you just dont know the inside because don't determine book by its include may doesn't
work at this point is difficult job because you are scared that the inside maybe not because fantastic asin the
outside appear likes. Maybe you answer might be Credit: The Complete Guide to Pricing, Hedging and Risk
Management why because the wonderful cover that make you consider in regards to the content will not
disappoint you actually. Theinside or content is definitely fantastic as the outside or cover. Y our reading
sixth sense will directly show you to pick up this book.



Bryant Davidson:

Reading a book to get new life style in this year; every people loves to go through a book. When you go
through a book you can get alots of benefit. When you read ebooks, you can improve your knowledge,
simply because book has alot of information in it. The information that you will get depend on what forms
of book that you have read. If you need to get information about your study, you can read education books,
but if you act like you want to entertain yourself you are able to afiction books, this sort of us novel, comics,
and also soon. The Credit: The Complete Guide to Pricing, Hedging and Risk Management provide you with
anew experience in looking at a book.
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