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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:

Wilma Baca:

A lot of people always spent their own free time to vacation or maybe go to the outside with them family
members or their friend. Are you aware? Many a lot of people spent they free time just watching TV, as well
as playing video games all day long. If you want to try to find a new activity here is look different you can
read some sort of book. It is really fun for yourself. If you enjoy the book which you read you can spent the
entire day to reading a reserve. The book Counterparty Credit Risk Modelling: Risk Management Pricing
and Regulation it is rather good to read. There are a lot of people who recommended this book. These people
were enjoying reading this book. If you did not have enough space bringing this book you can buy the e-
book. You can m0ore effortlessly to read this book from the smart phone. The price is not too costly but this
book possesses high quality.

Angela Thomas:

Playing with family in the park, coming to see the ocean world or hanging out with friends is thing that
usually you might have done when you have spare time, subsequently why you don't try thing that really
opposite from that. One activity that make you not sensation tired but still relaxing, trilling like on roller
coaster you have been ride on and with addition of knowledge. Even you love Counterparty Credit Risk
Modelling: Risk Management Pricing and Regulation, it is possible to enjoy both. It is very good
combination right, you still need to miss it? What kind of hang type is it? Oh come on its mind hangout guys.
What? Still don't get it, oh come on its called reading friends.

Ann Goddard:

In this period of time globalization it is important to someone to get information. The information will make
someone to understand the condition of the world. The health of the world makes the information better to
share. You can find a lot of references to get information example: internet, paper, book, and soon. You will
observe that now, a lot of publisher which print many kinds of book. Typically the book that recommended
for your requirements is Counterparty Credit Risk Modelling: Risk Management Pricing and Regulation this
e-book consist a lot of the information with the condition of this world now. This specific book was
represented how does the world has grown up. The vocabulary styles that writer require to explain it is easy
to understand. The writer made some study when he makes this book. Here is why this book acceptable all of
you.

Edward Suniga:

Don't be worry should you be afraid that this book will certainly filled the space in your house, you will get it
in e-book way, more simple and reachable. This particular Counterparty Credit Risk Modelling: Risk
Management Pricing and Regulation can give you a lot of pals because by you taking a look at this one book
you have issue that they don't and make a person more like an interesting person. This specific book can be



one of one step for you to get success. This guide offer you information that might be your friend doesn't
realize, by knowing more than different make you to be great folks. So , why hesitate? Let me have
Counterparty Credit Risk Modelling: Risk Management Pricing and Regulation.
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