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New developments in measuring, evaluating and managing credit risk are discussed in
this volume. Addressing both practitioners in the banking sector and resesarch
institutions, the book provides a manifold view on one of the most-discussed topics in
finance. Among the subjects treated areandnbsp; important issues, suchandnbsp; as:
the consequences of the new Basel Capital Accord (Basel Il), different applications of
credit risk models, and new methodologies in rating and measuring credit portfolio
risk. The volume provides an overview of recent developments as well as future trends:
a state-of-the-art compendium in the area of credit risk.
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