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BRAND NEW, Synthetic CDOs: Modelling, Valuation and Risk
Management, C. C. Mounfield, Credit derivatives have enjoyed
explosive growth in the last decade, particularly synthetic
Collateralised Debt Obligations (synthetic CDOs). This book
describes the state-of-the-art in quantitative and computational
modelling of CDOs. Beginning with an overview of the structured
finance landscape, readers are introduced tothe basic modelling
concepts necessary to model and value simple credit derivatives.
The modelling, valuation and risk management of synthetic...
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Completely among the finest publication I have possibly read. It really is basic but excitement in the fifty
percent from the pdf. Your lifestyle span is going to be convert when you total looking at this publication.

-- Dr. Curt Harber

This pdf is wonderful. It really is writter in simple terms instead of hard to understand. Its been developed in
an exceedingly simple way and it is just after i finished reading this ebook in which in fact modified me, alter

the way in my opinion.
-- Ollie Powlowski
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