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Synthetic CDOs: Modelling,
Valuation and Risk
Management

By C. C. Mounfield

Cambridge University Press. Hardback. Book Condition: new.
BRAND NEW, Synthetic CDOs: Modelling, Valuation and Risk
Management, C. C. Mounfield, Credit derivatives have enjoyed
explosive growth in the last decade, particularly synthetic
Collateralised Debt Obligations (synthetic CDOs). This book
describes the state-of-the-art in quantitative and
computational modelling of CDOs. Beginning with an overview
of the structured finance landscape, readers are introduced
tothe basic modelling concepts necessary to model and value
simple credit derivatives. The modelling, valuation and risk
management of synthetic CDOs are described and a detailed
picture of the behaviour of these complex instruments is built
up. The final chapters introduce more advanced topics such as
portfolio management of synthetic CDOs and hedging
techniques. Detailing the latest models and techniques, this is
essential reading for quantitative analysts, traders and risk
managers working in investment banks, hedge funds and other
financial institutions, and for graduates intending to enter the
industry. It is also ideal for academics who need to keep
informed with current best practice in the credit derivatives
industry.
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R eviews

This ebook is definitely not e<ortless to get started on reading through but very fun to read through. it was actually
writtern very perfectly and valuable. I discovered this ebook from my dad and i suggested this book to understand.
-- K a den Da ug her ty V       

A really awesome publication with perfect and lucid reasons. I was able to comprehended every thing using this
published e pdf. It is extremely difficult to leave it before concluding, once you begin to read the book.
-- Pr of . Pa tsy B la nda       
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H isto ry  o f  th e To w n  o f  Su tto n  M assach u setts f ro m 1704 to  1876 ( Pap erb ack)                      
Createspace, United States, 2015. Paperback. Book Condition: New. annotated edition. 229 x
152 mm. Language: English . Brand New Book ***** Print on Demand *****.This version of the
History of the Town of Sutton Massachusetts from 1704 to 1876 is a labor...

J A ]  early  ch ild h o o d  p aren tin g :1- 4 Gen u in e Sp ecial( C h in ese Ed itio n )                        
paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking
number will be provided aJer the shipment.Paperback. Pub Date :2006-01-01 Pages: 179
Publisher: the China Pictorial Our book is all new book of genuine special spot any...

Pro grammin g in  D:  Tu to rial an d  Ref eren ce ( Pap erb ack)            
Ali Cehreli, 2015. Paperback. Book Condition: New. 254 x 178 mm. Language: English . Brand
New Book ***** Print on Demand *****.The main aim of this book is to teach D to readers who
are new to computer programming. Although having experience...

Pro grammin g in  D  
Ali Cehreli Dez 2015, 2015. Buch. Book Condition: Neu. 264x182x53 mm. This item is printed on
demand - Print on Demand Neuware - The main aim of this book is to teach D to readers who
are new to computer programming. Although...

C h ild ren  s Ed u catio n al Bo o k:  J u n io r L eo n ard o  Da Vin ci :  A n  In tro d u ctio n  to  th e                                
A rt,  Scien ce an d  In v en tio n s o f  Th is Great Gen iu s.  A ge 7 8  9  10 Y ear- Old s.  [ U s                                      
En glish ]  ( Pap erb ack)     
Createspace, United States, 2013. Paperback. Book Condition: New. 254 x 178 mm. Language:
English . Brand New Book ***** Print on Demand *****.ABOUT SMART READS for Kids . Love
Art, Love Learning Welcome. Designed to expand and inspire young minds; this is...

C h ild ren  s Ed u catio n al Bo o k J u n io r L eo n ard o  Da Vin ci  :  A n  In tro d u ctio n  to  th e                                
A rt,  Scien ce an d  In v en tio n s o f  Th is Great Gen iu s A ge 7 8  9  10 Y ear- Old s.  [ British                      
En glish ]  ( Pap erb ack)     
Createspace, United States, 2013. Paperback. Book Condition: New. 248 x 170 mm. Language:
English . Brand New Book ***** Print on Demand *****.ABOUT SMART READS for Kids . Love
Art, Love Learning Welcome. Designed to expand and inspire young minds; this is...
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