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A comprehensive resource providing extensive coverage of the state of
the art in credit secruritisations, derivatives, and risk management
Credit Securitisations and Derivatives is a one-stop resource presenting
the very latest thinking and developments in the field of credit risk.
Written by leading thinkers from academia, the industry, and the
regulatory environment, the book tackles areas such as business cycles;
correlation modelling and interactions between financial markets,
institutions, and instruments in relation to securitisations and credit
derivatives; credit portfo


