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The book’s content is focused on rigorous and advanced quantitative methods for the pricing and hedging of
counterparty credit and funding risk. The new general theory that is required for this methodology is
developed from scratch, leading to a consistent and comprehensive framework for counterparty credit and
funding risk, inclusive of collateral, netting rules, possible debit valuation adjustments, re-hypothecation and
closeout rules. The book however also looks at quite practical problems, linking particular models to
particular ‘concrete’ financial situations across asset classes, including interest rates, FX, commodities,
equity, credit itself, and the emerging asset class of longevity.

The authors also aim to help quantitative analysts, traders, and anyone else needing to frame and price 
counterparty credit and funding risk, to develop a ‘feel’ for applying sophisticated mathematics and
stochastic calculus to solve practical problems.

The main models are illustrated from theoretical formulation to final implementation with calibration to
market data, always keeping in mind the concrete questions being dealt with. The authors stress that each
model is suited to different situations and products, pointing out that there does not exist a single model
which is uniformly better than all the others, although the problems originated by counterparty credit and
funding risk point in the direction of global valuation.

Finally, proposals for restructuring counterparty credit risk, ranging from contingent credit default swaps to
margin lending, are considered.
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From reader reviews:

Pamela Pinkham:

Do you among people who can't read gratifying if the sentence chained inside straightway, hold on guys that
aren't like that. This Counterparty Credit Risk, Collateral and Funding: With Pricing Cases For All Asset
Classes (The Wiley Finance Series) book is readable simply by you who hate those perfect word style. You
will find the details here are arrange for enjoyable looking at experience without leaving also decrease the
knowledge that want to deliver to you. The writer associated with Counterparty Credit Risk, Collateral and
Funding: With Pricing Cases For All Asset Classes (The Wiley Finance Series) content conveys the thought
easily to understand by a lot of people. The printed and e-book are not different in the information but it just
different such as it. So , do you continue to thinking Counterparty Credit Risk, Collateral and Funding: With
Pricing Cases For All Asset Classes (The Wiley Finance Series) is not loveable to be your top listing reading
book?

Philip Edwards:

Hey guys, do you desires to finds a new book to study? May be the book with the name Counterparty Credit
Risk, Collateral and Funding: With Pricing Cases For All Asset Classes (The Wiley Finance Series) suitable
to you? Typically the book was written by famous writer in this era. Often the book untitled Counterparty
Credit Risk, Collateral and Funding: With Pricing Cases For All Asset Classes (The Wiley Finance Series)is
the one of several books that will everyone read now. This specific book was inspired many men and women
in the world. When you read this e-book you will enter the new dimensions that you ever know ahead of.
The author explained their thought in the simple way, thus all of people can easily to recognise the core of
this e-book. This book will give you a wide range of information about this world now. To help you to see
the represented of the world in this book.

Ricardo Hayward:

People live in this new day of lifestyle always attempt to and must have the spare time or they will get lots of
stress from both day to day life and work. So , if we ask do people have time, we will say absolutely yes.
People is human not only a robot. Then we request again, what kind of activity are you experiencing when
the spare time coming to an individual of course your answer will certainly unlimited right. Then do you ever
try this one, reading books. It can be your alternative in spending your spare time, typically the book you
have read is actually Counterparty Credit Risk, Collateral and Funding: With Pricing Cases For All Asset
Classes (The Wiley Finance Series).

Siobhan Wilcox:

Your reading sixth sense will not betray a person, why because this Counterparty Credit Risk, Collateral and
Funding: With Pricing Cases For All Asset Classes (The Wiley Finance Series) reserve written by well-



known writer who knows well how to make book which might be understand by anyone who else read the
book. Written throughout good manner for you, dripping every ideas and publishing skill only for eliminate
your hunger then you still hesitation Counterparty Credit Risk, Collateral and Funding: With Pricing Cases
For All Asset Classes (The Wiley Finance Series) as good book not merely by the cover but also from the
content. This is one e-book that can break don't ascertain book by its include, so do you still needing another
sixth sense to pick this specific!? Oh come on your reading through sixth sense already alerted you so why
you have to listening to yet another sixth sense.
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