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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:
Pamela Steele:

Book is definitely written, printed, or descriptive for everything. Y ou can realize everything you want by a
publication. Book has a different type. We all know that that book is important issue to bring us around the
world. Close to that you can your reading skill was fluently. A e-book Credit: The Complete Guide to
Pricing, Hedging and Risk Management will make you to become smarter. Y ou can feel much more
confidence if you can know about every thing. But some of you think that open or reading any book make
you bored. It isfar from make you fun. Why they may be thought like that? Have you searching for best
book or appropriate book with you?

Paul Blecha:

What do you concentrate on book? It is just for students because they're still students or thisfor all peoplein
the world, what the best subject for that? Just simply you can be answered for that question above. Every
person has several personality and hobby for every other. Don't to be obligated someone or something that
they don't would like do that. Y ou must know how great and also important the book Credit: The Complete
Guideto Pricing, Hedging and Risk Management. All type of book would you see on many methods. Y ou
can look for the internet sources or other social media

Marianne Haglund:

Areyou kind of active person, only have 10 or even 15 minute in your day to upgrading your mind expertise
or thinking skill perhaps analytical thinking? Then you are experiencing problem with the book in
comparison with can satisfy your small amount of timeto read it because this time you only find book that
need more time to be go through. Credit: The Complete Guide to Pricing, Hedging and Risk Management
can be your answer asit can be read by anyone who have those short free time problems.

Royce Woods:

Isit you who having spare time subsequently spend it whole day by simply watching television programs or
just telling lies on the bed? Do you need something totally new? This Credit: The Complete Guide to Pricing,



Hedging and Risk Management can be the response, oh how comes? A book you know. Y ou are
consequently out of date, spending your spare time by reading in this brand new erais common not a geek
activity. So what these guides have than the others?
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