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A timely guide to understanding and implementing credit derivatives
Credit derivatives are here to stay and will continue to play a role in
finance in the future. But what will that role be? What issues and
challenges should be addressed? And what lessons can be learned from
the credit mess? Credit Risk Frontiers offers answers to these and other
guestions by presenting the latest research in this field and addressing
important issues exposed by the financial crisis. It covers this subject
from a real world perspective, tackling issues such as liquidity, poor



data, and credit



