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Con cen trati on  Ri sk i n  Credi t  Portf ol i o           

By Eva Lütkebohmert

Spring er-Verlag  Gmbh Okt 2008, 2008. Taschenbuch. Condition: Neu. Neuware - Modeling  and
manag ement of credit risk are the main topics within banks and other lending  institutions.
Historical experience shows that, in particular, concentration of risk in credit portfolios has been
one of the major causes of bank distress. Therefore, concentration risk is hig hly relevant to
anyone who wants to g o beyond the very basic portfolio credit risk models.The book g ives an
introduction to credit risk modeling  with the aim to measure concentration risks in credit
portfolios. Taking  the basic principles of credit risk in g eneral as a starting  point, several industry
models are studied. These allow banks to compute a probability distribution of credit losses at
the portfolio level. Besides these industry models the Internal Rating s Based model, on which
Basel II is based, is treated. On the basis of these models various methods for the quantification
of name and sector concentration risk and the treatment of default contag ion are discussed.
The book reflects current research in these areas from both an academic and a supervisory
perspective 226 pp. Eng lisch.
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R e vie ws  

This book is worth g etting . Yes, it really is enjoy, continue to an amazing  and interesting  literature. You can expect to like how the author publish this
book.
-- P ro f. C ind y P a uce k I          

This ebook may be worth g etting . I actually have read throug h and i am sure that i am g oing  to likely to read throug h ag ain once more down the
road. You will not sense monotony at whenever you want of your respective time (that's what catalog ues are for relating  to should you check with
me).
-- Mr. Go ld e n Fla tle y       
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Createspace, United States, 2011. Paperback. Book Condition: New. 229 x 152 mm. Language: English . Brand New Book *****
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