
Q7OBNHWOCZ // Credit Derivatives: CDOs and Structured Credit Products (Hardback) > eBook

Credi t  Deri vati ves: CDOs an d Structured Credi tCredi t  Deri vati ves: CDOs an d Structured Credi t
Products (Hardback)Products (Hardback)

By Satyajit Das

John Wiley and Sons Ltd, United Kingdom, 2005. Hardback. Condition: New. 3rd Edition. Language:
English . Brand New Book. The Third Edition of Credit Derivatives is a complete reference work
offering comprehensive information on credit derivative products, applications, pricing/valuation
approaches, documentation issues and accounting/taxation aspects of such transactions. Previous
editions have consisted of a number of chapters written by the author and a collection of papers
from leading market practitioners. This edition departs from the previous format -- all chapters
have been written by the author, Satyajit Das. Key areas of new and enhanced coverage include:
Inclusion of latest developments in documentation (the 2003 Credit Derivative Definitions and
market developments such as Master Confirmations).Description of developments in structured
credit products, including portfolio products, up-front credit default swaps, quanto credit default
swaps, credit swaptions, zero recovery credit default swaps, first-to-default swaps/ Nth ?to-default
swaps, and many more.Increased coverage of credit linked notes including repackaging
structures.Detailed discussion of the collateralized debt obligations (?CDO?) market, including CDO
structures, pricing and valuation, rating methodology, CDO variations, single tranche CDOs,
hedging of CDO tranches, behavior of CDO tranche (equity, mezzanine, senior and super senior)
investments.Increased coverage of pricing of credit default swaps (including models and...
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This type of publication is every thing and taught me to searching ahead and more. It can be rally fascinating throgh reading through period of time. You
can expect to like how the blogger write this pdf.
-- Dr . Jillia n Cha m plin IV-- Dr . Jillia n Cha m plin IV

This created pdf is excellent. This is for anyone who statte that there had not been a really worth reading through. Your life span will probably be transform
as soon as you total looking over this publication.
-- Pr of . Esteba n Wucker t-- Pr of . Esteba n Wucker t
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