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VDM Verlag Jan 2011, 2011. Taschenbuch. Book Condition: Neu. 220x150x3 mm. This item is printed on demand
- Print on Demand Neuware - This book models the default probabilities and credit spreads for select Indian
firms in the Black-Scholes-Merton framework.In particular,it shows that the objective (or real') probability
estimates are higher than the risk-neutral estimates over the sample period. However, the probability measure
is found to be robust to the default trigger point'. The model output also compares favorably with the default
rate reported by CRISIL's Average 1-year rating transitions as well as the Altman Z-score measure. However it
does not generate spreads as high as those observed in the corporate bond market. Perhaps not surprisingly,
this is consistent with the received literature on credit spreads. This book is meant for Credit Analysts and
OIicers of the Credit Risk Management Department of banks and financial institutions who are concerned with
designing and developing internal credit rating models, pricing models and credit portfolio models as well as
students of Finanace and those teaching Risk Management. 56 pp. Englisch.
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number will be provided aMer the shipment.Paperback. Pub Date: 2005 Pages: 815 Publisher:
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Bo o k 2) 
HarperCollins, 2005. Book Condition: New. Brand New, Unread Copy in Perfect Condition. A+
Customer Service! Summary: Foreword by Raph Koster. Introduction. I. EXECUTIVE
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Free Press. Hardcover. Book Condition: New. 1439143102 SHIPS WITHIN 24 HOURS!! (SAME
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2014. PAP. Book Condition: New. New Book. Delivered from our US warehouse in 10 to 14
business days. THIS BOOK IS PRINTED ON DEMAND.Established seller since 2000.
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Penguin Books Ltd. Paperback. Book Condition: new. BRAND NEW, Dom's Dragon - Read it
Yourself with Ladybird: Level 2, Mandy Ross, One day, Dom finds a little red egg and soon he is
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A n n a's Figh t f o r H o p e: Th e Great Dep ressio n  1931 ( Sisters in  Time Series 20)              
Barbour Publishing, Inc., 2004. Paperback. Book Condition: New. No Jacket. New paperback
book copy of Anna's Fight for Hope: The Great Depression 1931 (Sisters in Time Series 20).
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Brookes Publishing Co. Paperback. Book Condition: new. BRAND NEW, Six Steps to Inclusive
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Susan B. Palmer, Gretchen D. Butera, Joan A. Lieber, How
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