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Thorough, accessible coverage of the key issues in XVA

XVA – Credit, Funding and Capital Valuation Adjustments provides specialists and non-specialists alike with
an up-to-date and comprehensive treatment of Credit, Debit, Funding, Capital and Margin Valuation
Adjustment (CVA, DVA, FVA, KVA and MVA), including modelling frameworks as well as broader IT
engineering challenges. Written by an industry expert, this book navigates you through the complexities of
XVA, discussing in detail the very latest developments in valuation adjustments including the impact of
regulatory capital and margin requirements arising from CCPs and bilateral initial margin.

The book presents a unified approach to modelling valuation adjustments including credit risk, funding and
regulatory effects. The practical implementation of XVA models using Monte Carlo techniques is also
central to the book. You'll also find thorough coverage of how XVA sensitivities can be accurately
measured, the technological challenges presented by XVA, the use of grid computing on CPU and GPU
platforms, the management of data, and how the regulatory framework introduced under Basel III presents
massive implications for the finance industry.

Explores how XVA models have developed in the aftermath of the credit crisis●

The only text to focus on the XVA adjustments rather than the broader topic of counterparty risk.●

Covers regulatory change since the credit crisis including Basel III and the impact regulation has had on●

the pricing of derivatives. 
Covers the very latest valuation adjustments, KVA and MVA.●

The author is a regular speaker and trainer at industry events, including WBS training, Marcus Evans,●

ICBI, Infoline and RISK

If you're a quantitative analyst, trader, banking manager, risk manager, finance and audit professional,
academic or student looking to expand your knowledge of XVA, this book has you covered.
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From reader reviews:

Joseph Jackson:

Have you spare time for any day? What do you do when you have much more or little spare time? That's
why, you can choose the suitable activity to get spend your time. Any person spent all their spare time to
take a move, shopping, or went to the particular Mall. How about open or even read a book allowed XVA:
Credit, Funding and Capital Valuation Adjustments (The Wiley Finance Series)? Maybe it is being best
activity for you. You realize beside you can spend your time together with your favorite's book, you can
smarter than before. Do you agree with its opinion or you have different opinion?

Richard Haley:

Nowadays reading books be than want or need but also become a life style. This reading behavior give you
lot of advantages. Advantages you got of course the knowledge the particular information inside the book
that improve your knowledge and information. The info you get based on what kind of publication you read,
if you want send more knowledge just go with education books but if you want experience happy read one
along with theme for entertaining including comic or novel. Often the XVA: Credit, Funding and Capital
Valuation Adjustments (The Wiley Finance Series) is kind of e-book which is giving the reader
unpredictable experience.

Teresa Thomas:

Reading a book tends to be new life style in this era globalization. With studying you can get a lot of
information that can give you benefit in your life. Having book everyone in this world may share their idea.
Publications can also inspire a lot of people. Plenty of author can inspire their own reader with their story or
perhaps their experience. Not only the storyplot that share in the ebooks. But also they write about the ability
about something that you need example. How to get the good score toefl, or how to teach your sons or
daughters, there are many kinds of book that exist now. The authors on this planet always try to improve
their talent in writing, they also doing some exploration before they write to their book. One of them is this
XVA: Credit, Funding and Capital Valuation Adjustments (The Wiley Finance Series).

Richard Taylor:

Do you like reading a guide? Confuse to looking for your preferred book? Or your book ended up being
rare? Why so many issue for the book? But any people feel that they enjoy with regard to reading. Some
people likes examining, not only science book but additionally novel and XVA: Credit, Funding and Capital
Valuation Adjustments (The Wiley Finance Series) or even others sources were given know-how for you.
After you know how the great a book, you feel want to read more and more. Science book was created for
teacher or students especially. Those ebooks are helping them to add their knowledge. In different case,
beside science guide, any other book likes XVA: Credit, Funding and Capital Valuation Adjustments (The
Wiley Finance Series) to make your spare time considerably more colorful. Many types of book like this one.
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