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Sommario/riassunto

Front cover

The Banker's Handbook on Credit Risk shows you how to comply with
Basel II regulations on credit risk step by step, building on the basics in
credit risk up to advanced credit risk methodologies. This advanced
credit/risk management book takes a ""new tools"" approach to Basel II
implementation. The hands-on applications covered in this book are
vast, including areas of Basel II banking risk requirements (credit risk,
credit spreads, default risk, value at risk, market risk, and so forth) and
financial analysis (exotic options and valuation), to risk analysis
(stochastic forecasting, risk-base
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