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To enhance your understanding of the risk management, pricing and regulation of counterparty credit risk,
this new title offers the most detailed and comprehensive coverage available. Michael Pykhtin, a globally
respected expert in credit risk, has combed the industry’ s most important organisations to assemble a
winning team of specialist contributors — presenting you with an insider’ s view of all the main elements of
counterparty credit risk and how it will develop in the future. This new book brings you up-to-date with the
very latest developments and innovations in modelling counterparty risk. Offers a detailed and topical
analysis of the Basel Committee’ s new regulatory capital rules for counterparty credit risk and the underlying
models — and explains the changes Basal 11 will bring. Y ou will learn from authors representing the cream of
academia as well as the world' s leading financial and regulatory bodies— many of whom actively
participated in the consultations between the industry and regulatory agencies on the new Basel |1 rules.
Topics covered include: modelling collateral agreements, the development of conditional pricing
methodology, modelling exposures for credit-sensitive instruments, the development of analytical methods
for portfolio credit risk, emergence of expected positive exposure as the foundation for loan equivalent
exposure, and the pricing of counterparty risk for credit-sensitive instruments. Additionally, the book
reviews already established modelling concepts and methods. A comprehensive reference of lasting value —
an essential learning tool for anyone involved with counterparty credit risk.
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From reader reviews:
Ronald Adams:

Book is usualy written, printed, or highlighted for everything. Y ou can learn everything you want by a book.
Book has adifferent type. Asit is known to usthat book isimportant point to bring us around the world.
Beside that you can your reading talent was fluently. A e-book Counterparty Credit Risk Modelling: Risk
Management Pricing and Regulation will make you to end up being smarter. Y ou can feel much more
confidence if you can know about everything. But some of you think that will open or reading a book make
you bored. It's not make you fun. Why they could be thought like that? Have you seeking best book or suited
book with you?

Michelle Favors:

The e-book with title Counterparty Credit Risk Modelling: Risk Management Pricing and Regulation
contains alot of information that you can find out it. Y ou can get alot of gain after read this book. This book
exist new information the information that exist in this reserve represented the condition of the world at this
point. That isimportant to yo7u to know how the improvement of the world. This book will bring you within
new era of the internationalization. Y ou can read the e-book with your smart phone, so you can read it
anywhere you want.

Ethel Orr:

That e-book can make you to feel relax. This book Counterparty Credit Risk Modelling: Risk Management
Pricing and Regulation was colourful and of course has pictures on there. As we know that book
Counterparty Credit Risk Modelling: Risk Management Pricing and Regulation has many kinds or genre.
Start from kids until teens. For example Naruto or Private investigator Conan you can read and believe that
you are the character on there. Therefore not at all of book tend to be make you bored, any it offers up you
feel happy, fun and unwind. Try to choose the best book for you and try to like reading which.

Paulette Preston:

Publication is one of source of understanding. We can add our expertise from it. Not only for students but
additionally native or citizen want book to know the update information of year to year. As we know those
textbooks have many advantages. Beside all of us add our knowledge, can also bring us to around the world.
By the book Counterparty Credit Risk Modelling: Risk Management Pricing and Regulation we can get more
advantage. Don't that you be creative people? For being creative person must like to read a book. Merely
choose the best book that appropriate with your aim. Don't end up being doubt to change your life with this
book Counterparty Credit Risk Modelling: Risk Management Pricing and Regulation. Y ou can more
attractive than now.
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