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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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The ebook is straightforward in read better to fully grasp. I could possibly comprehended every little thing
out of this composed e pdf. I found out this ebook from my dad and i suggested this pdf to find out.
- -  Prof.  Lorine Grimes--  Prof.  Lorine Grimes

This publication is wonderful. it was actually writtern very completely and beneficial. You may like the way
the writer compose this publication.
--  Prof.  Aisha  Mosciski PhD--  Prof.  Aisha  Mosciski PhD
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