
UNINA99101389565033211. Record Nr.

Titolo Cash CDO modelling in Excel : a step by step approach / / Darren Smith
and Pamela Winchie

Pubbl/distr/stampa Chichester, West Sussex, England : , : Wiley, , 2010
©2010

ISBN 1-119-20643-X
0-470-66585-8
0-470-97167-3

Descrizione fisica 1 online resource (678 p.)

Collana Wiley finance

Disciplina 332.63/2
332.632
332.632044

Soggetti Collateralized debt obligations - Mathematical models
Credit derivatives - Mathematical models
Electronic books.

Lingua di pubblicazione Inglese

Formato

Livello bibliografico

Note generali Includes index.

Nota di contenuto ""Cover""; ""Half Title page""; ""Title page""; ""Copyright page"";
""Dedication""; ""Foreword""; ""Acknowledgments""; ""Chapter 1:
Introduction""; ""1.1 To Excel or Not to Excel?""; ""1.2 Existing Tools and
Software""; ""Chapter 2: What are Cash CDOs?""; ""2.1 Types of CDOs"";
""2.2 Description of a Cash Flow CDO""; ""2.3 Life Cycle of a Cash
CDO""; ""2.4 Contribution to the a€œCredit Cruncha€?""; ""Chapter 3:
Introduction to Modelling""; ""3.1 Goals in Modelling""; ""3.2 Modelling
Philosophies and Trade-Offs""; ""3.3 Flexibility""; ""3.4 Organization
and Layout of a Model""
""3.5 Life-Cycle Issues: Building an Adaptable Model""""Chapter 4:
Prerequisites to Cash Flow Modelling""; ""4.1 Modelling Dates""; ""4.2
Interest Rate Curve Modelling""; ""4.3 Present Value Modelling"";
""Chapter 5: Getting Started""; ""5.1 Create the Input Sheet""; ""5.2 The
Value of Labelling""; ""Chapter 6: Modelling Assets""; ""6.1 Initial Asset
Pool: Rep Line Modelling vs. Actual Assets""; ""6.2 The Collateral Sheet
in the Cash Flow Model""; ""6.3 Modelling Defaults and Recoveries"";

Autore Smith Darren

Materiale a stampa

Monografia



""6.4 Amortization""; ""6.5 Modelling Reinvestment""; ""6.6
Reinvestment Cohorts""; ""6.7 Accounts""
""6.8 Timing Models vs. Actual Timing""""6.9 Simple Warehouse
Modelling""; ""Chapter 7: Basic Waterfall Modelling""; ""7.1 Basic
Waterfalls""; ""7.2 Layout and Design""; ""7.3 Avoiding Negative
Values""; ""7.4 Timing Modelled vs. Actual Timing""; ""7.5 Liabilities
Cash Flows""; ""7.6 Fees and Expenses Cash Flows""; ""7.7 Interest
Waterfall""; ""7.8 Interest Waterfall (Available Funds After Payment)"";
""7.9 Interest Waterfall Calculations""; ""7.10 Principal Waterfall""; ""7.11
Principal Waterfall (Available Funds After Payment)""; ""7.12 Principal
Waterfall Calculations""
""7.13 Adding Over-Collateralization Tests""""7.14 Adding Interest
Coverage Tests""; ""7.15 Technical Issues with Coverage Tests"";
""Chapter 8: Outputs Sheet""; ""8.1 Purpose of the Outputs Sheet"";
""8.2 Collating Waterfall Outputs""; ""8.3 Present Value""; ""8.4
Duration""; ""8.5 Weighted Average Life and Internal Rate of Return"";
""8.6 Equity Analysis""; ""8.7 Basic Auditing""; ""Chapter 9: Moodya€?s
Rating Agency Methodology""; ""9.1 Introduction to Agency
Methodologies""; ""9.2 The BET Approach""; ""9.3 Evaluating the
Collateral""
""9.4 Creating the Moodya€?s Sheet and Related References in the Cash
Flow Model""""9.5 Default Profiles""; ""9.6 Interest Rate Profiles""; ""9.7
Running the Analysis""; ""9.8 Variations on the BET""; ""9.9 2009
Methodology Update""; ""Chapter 10: Standard & Poora€?s Rating
Methodology""; ""10.1 The S&P Approach""; ""10.2 Evaluating the
Collateral""; ""10.3 Modelling Recovery Rates""; ""10.4 CDO Evaluator"";
""10.5 Default Rates""; ""10.6 Interest Rate Stresses""; ""10.7
Amortization""; ""10.8 Additional S&P Modelling Criteria""; ""10.9
Building the S&P Sheet and Related References""
""10.10 Running the Stress Scenarios""



UNISA9963865100033162. Record Nr.

Titolo The hearers duty [[electronic resource] ] : a sermon preached at Anne
Aldersgate, London at the finishing of the morning execise at that
church / / by Mr. Christopher Love .

Pubbl/distr/stampa London, : Printed by E.C. for George and Henry Eversden ..., 1653

Descrizione fisica 22 p

Soggetti Sermons, English - 17th century

Lingua di pubblicazione Inglese

Formato

Edizione [Revised and corrected according to his own notes.]

Livello bibliografico

Note generali Imperfect: print show-through.
Reproduction of original in the Huntington Library.

Sommario/riassunto eebo-0113

Autore Love Christopher <1618-1651.>

Materiale a stampa

Monografia



UNISA9963836637033163. Record Nr.

Titolo A treatise of the four last things, death, judgement, hell & heaven,
commonly called the Quatuor novissima. By Simon Birckbek Bachelor in
Divinity, sometime fellow of Queens College in Oxford, and now
minister of Gods word at Gilling in Richmondshire [[electronic
resource]]

Pubbl/distr/stampa London, : Printed by A.M. for Edward Brewster at the Crane in Pauls
Church-yard, 1655

Descrizione fisica [16], 191, [5] p

Soggetti Death - Religious aspects
Judgment of God
Hell
Heaven

Lingua di pubblicazione Inglese

Formato

Livello bibliografico

Note generali With two final advertisement leaves.
Annotation on Thomason copy: "May. 10".
Reproduction of the original in the British Library.

Sommario/riassunto eebo-0018

Autore Birckbek Simon <1584-1656.>

Materiale a stampa

Monografia



UNINA99102554426033214. Record Nr.

Titolo
»Lean« und »agil« im Büro : Neue Organisationskonzepte in der
digitalen Transformation und ihre Folgen für die Angestellten / Andreas
Boes, Tobias Kämpf, Barbara Langes, Thomas Lühr

Pubbl/distr/stampa Bielefeld, : transcript Verlag, 2018

ISBN 9783837642476
383764247X

Descrizione fisica 1 online resource (226 p.)

Collana Forschung aus der Hans-Böckler-Stiftung

Disciplina 658.4038

Soggetti Informatisierung
New Technologies
Industrialisation
Industrialisierung
Digitalisierung
Digitalization
Lean Production
Agile Methoden
Agile Methods
Angestelltenarbeit
White-collar-work
Digitale Transformation
Digital Transformation
Work
Arbeit
Society
Gesellschaft
Arbeits- und Industriesoziologie
Sociology of Work and Industry
Organisationssoziologie
Sociology of Organizations
Techniksoziologie
Sociology of Technology
Arbeitsökonomie
Labour Economics
Sociology
Soziologie

Edizione [1st ed.]

Autore Boes Andreas <p>Andreas Boes, ISF München, TU Darmstadt,
Deutschland </p>



Lingua di pubblicazione Tedesco

Formato

Livello bibliografico

Note generali Office work at the digital assembly line or a new humanization of labor?
The radical change of white-collar work requires a sensible design.

Nota di contenuto

Sommario/riassunto

Frontmatter    1 Inhalt    5 Vorwort    9 1 Einfuhrung    11 2
Konzeptueller Rahmen, Methoden und empirische Basis    21 3 Lean
und agile Methoden in der Praxis    45 4 Zusammenfuhrung der
Ergebnisse    173 5 Ausblick    205 Literatur    213
In der gegenwärtigen digitalen Transformation wird auch die Büroarbeit
komplett neu organisiert. Eine zentrale Rolle spielen dabei Konzepte
wie »Lean Production« und »agile Methoden«.Das Buch zeigt die Folgen
dieser Entwicklung für die Arbeitswelt von Angestellten anhand von
Fallstudien aus den Bereichen Software-Entwicklung, Maschinenbau,
Metall- und Elektroindustrie. Erkennbar wird ein grundlegender
Umbruch in der Angestelltenarbeit mit ungewissem Ausgang. Kommt
die Büroarbeit am digitalen Fließband oder ein Aufbruch in eine neue
Humanisierung der Arbeitswelt? Das Buch liefert Antworten auf diese
Fragen und zeigt: Das Ergebnis der Entwicklung hängt von unserer
bewussten Gestaltung ab.
Besprochen in:http://www.labournet.de, 14.03.2018RKW Bücherdienst,
1 (2018)OrganisationsEntwicklung, 3 (2018)
»Erhellend und lesenswert.«
»Dieses Fachbuch ist wie ein Werkstattbericht, der sich durch hohen
Praxisbezug auszeichnet und Zusammenhänge einleuchtend reflektiert.
«
»Der Band besticht durch die sorgfältige Analyse von sechs Fallstudien
und ein avanciertes theoretisches Konzept.«

Materiale a stampa

Monografia


