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Introduction. Credit Portfolio Management is a topical text on
approaches to the active management of credit risks. The book is
a valuable, up to date guide for portfolio management
practitioners. Its content comprises of three main parts: The
framework for managing credit risks, Active Credit Portfolio
Management in practice and Hedging techniques and toolkits.
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Credit Portfolio Management: A Practitioner’s Guide to the Active
Management of Credit Risks | Michael Hünseler (auth.) | download
| B–OK. Download books for free. Find books
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'Credit portfolio management is at the heart of the current
banking crisis, and this book offers practitioners a complete and
comprehensive guide to the subject. Various case studies add a
real world element to the theory presented in the book while also
offering in-depth instruction on how to avoid the pitfalls of active
credit risk management.'
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Created by members of the Quantitative Portfolio Strategy Group
at Barclays Capital Research--a recognized authority in this field--
Quantitative Credit Portfolio Management contains new insights
that credit market practitioners, from portfolio managers to
research analysts, will find useful, practical, and easy to apply.
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Every year, the International Association of Credit Portfolio
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regulators and other risk experts.
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The innovative approach to credit portfolio management after the
collapse of Credit Portfolio Managers has traditionally relied on
basic research to make decisions on the selection of issuers and
the rotation of the sector. Quantitative researchers tend to use
more mathematical methods for price models and quantify credit
risk and relative value.


