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Modelling Single-name and Multi-name Credit Derivatives presents an up-to-date, comprehensive,
accessible and practical guide to the pricing and risk-management of credit derivatives. It is both a detailed
introduction to credit derivative modelling and a reference for those who are already practitioners.

This book is up-to-date as it covers many of the important developments which have occurred in the credit
derivatives market in the past 4-5 years. These include the arrival of the CDS portfolio indices and all of the
products based on these indices. In terms of models, this book covers the challenge of modelling single-
tranche CDOs in the presence of the correlation skew, as well as the pricing and risk of more recent products
such as constant maturity CDS, portfolio swaptions, CDO squareds, credit CPPI and credit CPDOs.
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From reader reviews:

Karen Wilson:

The actual book Modelling Single-name and Multi-name Credit Derivatives (The Wiley Finance Series) will
bring that you the new experience of reading some sort of book. The author style to describe the idea is very
unique. In case you try to find new book to learn, this book very acceptable to you. The book Modelling
Single-name and Multi-name Credit Derivatives (The Wiley Finance Series) is much recommended to you to
learn. You can also get the e-book from your official web site, so you can quickly to read the book.

Frederick Palazzo:

The reserve untitled Modelling Single-name and Multi-name Credit Derivatives (The Wiley Finance Series)
is the reserve that recommended to you to study. You can see the quality of the reserve content that will be
shown to an individual. The language that writer use to explained their ideas are easily to understand. The
writer was did a lot of analysis when write the book, so the information that they share to your account is
absolutely accurate. You also could get the e-book of Modelling Single-name and Multi-name Credit
Derivatives (The Wiley Finance Series) from the publisher to make you considerably more enjoy free time.

Deanna Marcantel:

Reading can called head hangout, why? Because when you find yourself reading a book specially book
entitled Modelling Single-name and Multi-name Credit Derivatives (The Wiley Finance Series) your
thoughts will drift away trough every dimension, wandering in every aspect that maybe unknown for but
surely will end up your mind friends. Imaging each and every word written in a guide then become one type
conclusion and explanation that will maybe you never get ahead of. The Modelling Single-name and Multi-
name Credit Derivatives (The Wiley Finance Series) giving you an additional experience more than blown
away your thoughts but also giving you useful information for your better life with this era. So now let us
present to you the relaxing pattern the following is your body and mind will likely be pleased when you are
finished looking at it, like winning a game. Do you want to try this extraordinary shelling out spare time
activity?

Harry Barnes:

Is it you who having spare time and then spend it whole day by watching television programs or just laying
on the bed? Do you need something totally new? This Modelling Single-name and Multi-name Credit
Derivatives (The Wiley Finance Series) can be the respond to, oh how comes? It's a book you know. You are
and so out of date, spending your time by reading in this new era is common not a nerd activity. So what
these books have than the others?
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