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Bibliogov, United States, 2013. Paperback. Book Condition: New.
246 x 189 mm. Language: English . Brand New Book ***** Print on
Demand *****.Firms active in OTC derivative markets increasingly
use margin agreements to reduce counterparty credit risk. Making
several simplifying assumptions, I use both a quasi- analytic
approach and a simulation approach to quantify how margining
reduces counterparty credit exposure. Margining reduces
counterparty credit exposure by over 80 percent, using baseline
parameter assumptions. I show how expected positive exposure
(EPE)...
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Great e-book and beneficial one. I am quite late in start reading this one, but better then never. You may like
how the author publish this ebook.
--  Mr.  Alexandro Lemke MD 

It in a of the best publication. It really is rally intriguing throgh reading through period of time. You will not
feel monotony at anytime of your own time (that's what catalogs are for relating to in the event you request
me).
- -  Dr.  Pat Hegmann 

It in one of my favorite publication. It is among the most awesome publication i have go through. I am just
quickly will get a delight of reading through a published publication.
--  Prof.  Martin Zboncak DVM 
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