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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 Basel II will bring. You 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 II 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:

Deborah Lake:

This Counterparty Credit Risk Modelling: Risk Management Pricing and Regulation are reliable for you who
want to be considered a successful person, why. The reason of this Counterparty Credit Risk Modelling: Risk
Management Pricing and Regulation can be one of the great books you must have is definitely giving you
more than just simple reading through food but feed you with information that perhaps will shock your
preceding knowledge. This book is definitely handy, you can bring it everywhere and whenever your
conditions in the e-book and printed versions. Beside that this Counterparty Credit Risk Modelling: Risk
Management Pricing and Regulation forcing you to have an enormous of experience for instance rich
vocabulary, giving you demo of critical thinking that we realize it useful in your day task. So , let's have it
appreciate reading.

Betty Sanchez:

Hey guys, do you really wants to finds a new book to learn? May be the book with the subject Counterparty
Credit Risk Modelling: Risk Management Pricing and Regulation suitable to you? Typically the book was
written by famous writer in this era. The actual book untitled Counterparty Credit Risk Modelling: Risk
Management Pricing and Regulationis one of several books this everyone read now. That book was inspired
a number of people in the world. When you read this book you will enter the new dimensions that you ever
know prior to. The author explained their concept in the simple way, and so all of people can easily to
recognise the core of this publication. This book will give you a large amount of information about this
world now. So that you can see the represented of the world within this book.

Bobbie Burke:

Playing with family inside a park, coming to see the marine world or hanging out with buddies is thing that
usually you might have done when you have spare time, subsequently why you don't try factor that really
opposite from that. One activity that make you not sense tired but still relaxing, trilling like on roller coaster
you already been ride on and with addition associated with. Even you love Counterparty Credit Risk
Modelling: Risk Management Pricing and Regulation, you are able to enjoy both. It is great combination
right, you still would like to miss it? What kind of hang type is it? Oh seriously its mind hangout folks.
What? Still don't understand it, oh come on its identified as reading friends.

David Earnest:

As a pupil exactly feel bored in order to reading. If their teacher inquired them to go to the library or to make
summary for some book, they are complained. Just small students that has reading's internal or real their
passion. They just do what the educator want, like asked to the library. They go to there but nothing reading
seriously. Any students feel that reading through is not important, boring as well as can't see colorful pics on
there. Yeah, it is for being complicated. Book is very important for you personally. As we know that on this



period, many ways to get whatever you want. Likewise word says, ways to reach Chinese's country.
Therefore this Counterparty Credit Risk Modelling: Risk Management Pricing and Regulation can make you
sense more interested to read.
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