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Createspace Independent Publishing Platform, United States, 2015. Paperback. Book Condition: New. 279 x 216
mm. Language: English . Brand New Book ***** Print on Demand *****.Credit risk models invariably are
mathematical, and can be dauntingly so. Nevertheless, an understanding of the impact of credit risk on the
valuation of debt securities and derivatives is essential to investment analysis and risk management. The
financial crisis that started in 2007 exposed the importance of counterparty credit risk; nowadays, CVA and
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