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The past 10 years have seen an incredible change in pricing financial products, driven by the credit crisis
which started in 2007 with the near bankruptcy of Bear Stearns, reached a first climax with the implosion of
the US housing market and the banking world's downfall, and then turned into a sovereign debt crisis in
Europe. A major change to have affected the landscape has been the increasing complexity in the valuation
of derivatives – multi-curve pricing, various value adjustments (XVAs) using Monte Carlo simulation of
markets through time, credit risk measurement and capital allocation – all based on increasingly complex
mathematical and IT machinery.

Modern Derivatives Pricing is a comprehensive, practical guidebook written with the practitioner in mind.
While rigorous on the theoretical side, it provides a detailed and consistent toolkit of pricing and risk
methods to cope with the increasing complexities of today's financial derivatives management. The presented
risk factor evolution models for six different asset classes allow efficient computations of various value
adjustments (the XVAs) and risk measures in a competitive and increasingly regulated environment. The text
bridges the gap between the risk-neutral and real-world measure for backtesting purposes and explains
different methods for speeding up XVA computations in order to allow fast calculations of margin
adjustments or XVA Greeks.

Written to provide sound theoretical detail with practical implementation, this book will provide readers with
both an overview and deep dive into valuation and risk methods applied in the industry today.
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From reader reviews:

Troy Riley:

Have you spare time to get a day? What do you do when you have considerably more or little spare time?
Yes, you can choose the suitable activity regarding spend your time. Any person spent their very own spare
time to take a wander, shopping, or went to typically the Mall. How about open or maybe read a book
eligible Modern Derivatives Pricing and Credit Exposure Analysis: Theory and Practice of CSA and XVA
Pricing, Exposure Simulation and Backtesting (Applied Quantitative Finance)? Maybe it is for being best
activity for you. You recognize beside you can spend your time with the favorite's book, you can wiser than
before. Do you agree with it has the opinion or you have various other opinion?

Dwight Case:

The feeling that you get from Modern Derivatives Pricing and Credit Exposure Analysis: Theory and
Practice of CSA and XVA Pricing, Exposure Simulation and Backtesting (Applied Quantitative Finance) is a
more deep you rooting the information that hide within the words the more you get interested in reading it. It
doesn't mean that this book is hard to comprehend but Modern Derivatives Pricing and Credit Exposure
Analysis: Theory and Practice of CSA and XVA Pricing, Exposure Simulation and Backtesting (Applied
Quantitative Finance) giving you joy feeling of reading. The article author conveys their point in specific
way that can be understood simply by anyone who read it because the author of this e-book is well-known
enough. This particular book also makes your current vocabulary increase well. That makes it easy to
understand then can go to you, both in printed or e-book style are available. We recommend you for having
this particular Modern Derivatives Pricing and Credit Exposure Analysis: Theory and Practice of CSA and
XVA Pricing, Exposure Simulation and Backtesting (Applied Quantitative Finance) instantly.

Carol Ray:

Playing with family in the park, coming to see the coastal world or hanging out with close friends is thing
that usually you may have done when you have spare time, and then why you don't try issue that really
opposite from that. Just one activity that make you not sensation tired but still relaxing, trilling like on roller
coaster you already been ride on and with addition associated with. Even you love Modern Derivatives
Pricing and Credit Exposure Analysis: Theory and Practice of CSA and XVA Pricing, Exposure Simulation
and Backtesting (Applied Quantitative Finance), you may enjoy both. It is fine combination right, you still
want to miss it? What kind of hang type is it? Oh come on its mind hangout people. What? Still don't buy it,
oh come on its called reading friends.

Michael Nunn:

Reading a e-book make you to get more knowledge from that. You can take knowledge and information
coming from a book. Book is written or printed or highlighted from each source which filled update of news.



On this modern era like right now, many ways to get information are available for a person. From media
social including newspaper, magazines, science publication, encyclopedia, reference book, story and comic.
You can add your understanding by that book. Are you ready to spend your spare time to spread out your
book? Or just looking for the Modern Derivatives Pricing and Credit Exposure Analysis: Theory and
Practice of CSA and XVA Pricing, Exposure Simulation and Backtesting (Applied Quantitative Finance)
when you desired it?
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