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Princeton University Press, United States, 2003. Hardback. Condition: New. Language: English .
Brand New Book. In this book, two of America s leading economists provide the 4rst integrated
treatment of the conceptual, practical, and empirical foundations for credit risk pricing and risk
measurement. Masterfully applying theory to practice , Darrell Duf4e and Kenneth Singleton model
credit risk for the purpose of measuring portfolio risk and pricing defaultable bonds, credit
derivatives, and other securities exposed to credit risk. The methodological rigor, scope,...
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This ebook is indeed gripping and fascinating. It is de4nitely simplistic but excitement from the 50 %  of your book. You wont sense monotony
at at any time of your own time (that's what catalogs are for relating to  should you check with me).
- -  Mr. David S tanto n Jr.   

A brand new e book with a brand new standpoint. It really is simpli4ed but unexpected situations in the 50 %  of the publication. Your daily life
period will likely be transform as soon as you full looking over this publication.
--  Dr.  C armine  Hamme s    

I actually started out looking at this book. It really is rally interesting throgh studying time period. I am just happy to  inform you that here is the
greatest ebook i have read through within my personal daily life and could be he best book for possibly.
--  Mis s  Myrtic e  He lle r      
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