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A practical guide to counterparty risk management and credit value adjustment from a leading credit
practitioner

Since the collapse of Lehman Brothers and the resultant realization of extensive counterparty risk across the
global financial markets, the subject of counterparty risk has become an unavoidable issue for every financial
institution. This book explains the emergence of counterparty risk and how financial institutions are
developing capabilities for valuing it. It also covers portfolio management and hedging of credit value
adjustment, debit value adjustment, and wrong-way counterparty risks. In addition, the book addresses the
design and benefits of central clearing, a recent development in attempts to control the rapid growth of
counterparty risk. This uniquely practical resource serves as an invaluable guide for market practitioners,
policy makers, academics, and students.
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From reader reviews:

Roxie Spencer:

The book Counterparty Credit Risk and Credit Value Adjustment: A Continuing Challenge for Global
Financial Markets (The Wiley Finance Series) can give more knowledge and information about everything
you want. So why must we leave the great thing like a book Counterparty Credit Risk and Credit Value
Adjustment: A Continuing Challenge for Global Financial Markets (The Wiley Finance Series)? A number
of you have a different opinion about guide. But one aim this book can give many details for us. It is
absolutely appropriate. Right now, try to closer with your book. Knowledge or facts that you take for that,
you may give for each other; you could share all of these. Book Counterparty Credit Risk and Credit Value
Adjustment: A Continuing Challenge for Global Financial Markets (The Wiley Finance Series) has simple
shape but the truth is know: it has great and big function for you. You can appearance the enormous world by
start and read a guide. So it is very wonderful.

Donald Shelby:

Don't be worry when you are afraid that this book will probably filled the space in your house, you might
have it in e-book method, more simple and reachable. That Counterparty Credit Risk and Credit Value
Adjustment: A Continuing Challenge for Global Financial Markets (The Wiley Finance Series) can give you
a lot of close friends because by you considering this one book you have thing that they don't and make an
individual more like an interesting person. This book can be one of a step for you to get success. This book
offer you information that might be your friend doesn't realize, by knowing more than various other make
you to be great folks. So , why hesitate? We need to have Counterparty Credit Risk and Credit Value
Adjustment: A Continuing Challenge for Global Financial Markets (The Wiley Finance Series).

Joseph Jackson:

Do you like reading a book? Confuse to looking for your preferred book? Or your book was rare? Why so
many issue for the book? But virtually any people feel that they enjoy for reading. Some people likes looking
at, not only science book but novel and Counterparty Credit Risk and Credit Value Adjustment: A
Continuing Challenge for Global Financial Markets (The Wiley Finance Series) or perhaps others sources
were given understanding for you. After you know how the fantastic a book, you feel would like to read
more and more. Science e-book was created for teacher or maybe students especially. Those publications are
helping them to bring their knowledge. In other case, beside science reserve, any other book likes
Counterparty Credit Risk and Credit Value Adjustment: A Continuing Challenge for Global Financial
Markets (The Wiley Finance Series) to make your spare time a lot more colorful. Many types of book like
this.

James Adcock:

What is your hobby? Have you heard that question when you got students? We believe that that issue was



given by teacher to their students. Many kinds of hobby, All people has different hobby. And you also know
that little person including reading or as looking at become their hobby. You have to know that reading is
very important in addition to book as to be the thing. Book is important thing to include you knowledge,
except your teacher or lecturer. You get good news or update concerning something by book. Amount types
of books that can you go onto be your object. One of them is Counterparty Credit Risk and Credit Value
Adjustment: A Continuing Challenge for Global Financial Markets (The Wiley Finance Series).
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