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In today's increasingly competitive financial world, successful risk management, portfolio management, and financial structuring demand more than up-to-date financial know-how. They also call for quantitative expertise, including the ability to effectively apply mathematical modeling tools and techniques, in this case credit.
   Credit Risk Modeling using Excel and VBA with DVD provides practitioners with a hands on introduction to credit risk modeling.  Instead of just presenting analytical methods it shows how to implement them using Excel and VBA, in addition to a detailed description in the text a DVD guides readers step by step through the implementation.  The authors begin by showing how to use option theoretic and statistical models to estimate a borrowers default risk.  The second half of the book is devoted to credit portfolio risk.  The authors guide readers through the implementation of a credit risk model, show how portfolio models can be validated or used to access structured credit products like CDO’s.  The final chapters address modeling issues associated with the new Basel Accord.     

       About the Author
   

GUNTER LÖFFLER is professor of finance at the University of Ulm in Germany. His current research interests are on credit risk and empirical finance. Previously, Gunter was assistant professor at Goethe University Frankfurt, and served as an internal consultant in the asset management division of Commerzbank. His Ph.D. in finance is from the University of Mannheim. Gunter has studied at Heidelberg and Cambridge Universities.   

   

   PETER N. POSCH is PhD student in finance at the chair of Gunter Löffler. His current research focus is on credit risk and financial econometrics. Peter studied philosophy and economics and holds a Diplom, M.Sc. equivalent, in economics from the University of Bonn.       
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Frommer's Portable Cayman IslandsFrommers, 2009
See the very best of the Cayman Islands

On the beach at a fine resort or in the ocean petting a stingray, our expert authors guide you to your best Cayman Islands experience.

	
    Detailed maps throughout

    
	
    Exact prices, directions, opening hours,and other practical information
...
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The Agile Architecture Revolution: How Cloud Computing, REST-Based SOA, and Mobile Computing Are Changing Enterprise ITJohn Wiley & Sons, 2013

	A sneak peek at up-and-coming trends in IT, a multidimensional vision for achieving business agility through agile architectures


	The Agile Architecture Revolution places IT trends into the context of Enterprise Architecture, reinventing Enterprise Architecture to support continuous business transformation. It focuses...
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Special Edition Using Linux System Administration (Special Edition Using)Que, 2000
Special Edition Using Linux Administration is the complete, comprehensive reference book for the experienced administrator who needs to learn to run a Linux system and successfully manage it. This book has a great appeal to those administrators whose knowledge is limited to Windows or NetWare networks as they integrate Linux into their...
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Blogging For DummiesFor Dummies, 2012

	This proven bestseller is fully updated and better than ever!


	Now in its fourth edition, Blogging For Dummies is fully updated and more practical than ever for today's bloggers. Whether you're just beginning or are already a full-tilt blogging maven, you'll find the up-to-date information you need in these...
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IBM Rational(R) ClearCase(R), Ant, and CruiseControl: The Java(TM) Developer's Guide to Accelerating and Automating the Build ProcessIBM Press, 2006
Optimize your entire Java build and release process with ClearCase®, Ant, and CruiseControl

Better builds mean better software. Effective, regular build processes accelerate development and improve quality, helping you identify small...
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Trigonometry (Cliffs Quick Review)Cliffs Notes, 2001
CliffsQuickReview Trigonometry mirrors the curriculum for a typical trigonometry course, which includes trigonometric functions, trigonometry of triangles, trigonometric identities, vectors, polar coordinates, and complex numbers. And, like all CliffsQuickReview books, it includes concise, focused review on introductory-level courses,...






	





©2021 LearnIT (support@pdfchm.net) - Privacy Policy
