
The XVA of Financial Derivatives: CVA, DVA and
FVA Explained (Financial Engineering Explained)

Dongsheng Lu

Click here if your download doesn"t start automatically

http://sapek.club/go/read.php?id=1137435836
http://sapek.club/go/read.php?id=1137435836
http://sapek.club/go/read.php?id=1137435836


The XVA of Financial Derivatives: CVA, DVA and FVA
Explained (Financial Engineering Explained)

Dongsheng Lu

The XVA of Financial Derivatives: CVA, DVA and FVA Explained (Financial Engineering Explained)
Dongsheng Lu
This latest addition to the Financial Engineering Explained series focusses on the new standards for
derivatives valuation, namely, pricing and risk management taking into account counterparty risk, and the
XVA's – Credit, Funding and Debt value adjustments.

Written by practitioners with hands on experience in this field, it will provide a practical introduction to
different valuation adjustment for derivative trading by first examining the various aspects of derivative
trading business. The book then proceeds to explain what these adjustments (CVA, DVA, FVA) are and their
impacts. Issues related modeling and implementation techniques will be discussed. The emphasis would be
on giving a complete picture in a transparent manner, so that the reader can get a clear understanding of these
practical valuation issues that are critical in pricing, trading and risk management of derivatives.
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From reader reviews:

Ernest Baker:

The book The XVA of Financial Derivatives: CVA, DVA and FVA Explained (Financial Engineering
Explained) make one feel enjoy for your spare time. You need to use to make your capable considerably
more increase. Book can for being your best friend when you getting anxiety or having big problem along
with your subject. If you can make reading through a book The XVA of Financial Derivatives: CVA, DVA
and FVA Explained (Financial Engineering Explained) to get your habit, you can get more advantages, like
add your own capable, increase your knowledge about several or all subjects. You are able to know
everything if you like available and read a e-book The XVA of Financial Derivatives: CVA, DVA and FVA
Explained (Financial Engineering Explained). Kinds of book are a lot of. It means that, science publication
or encyclopedia or other people. So , how do you think about this reserve?

David McMillian:

The actual book The XVA of Financial Derivatives: CVA, DVA and FVA Explained (Financial Engineering
Explained) has a lot info on it. So when you check out this book you can get a lot of gain. The book was
written by the very famous author. Tom makes some research before write this book. This book very easy to
read you will get the point easily after reading this book.

Jeremy Reed:

Reading a book being new life style in this yr; every people loves to read a book. When you read a book you
can get a lot of benefit. When you read textbooks, you can improve your knowledge, due to the fact book has
a lot of information in it. The information that you will get depend on what types of book that you have read.
If you would like get information about your study, you can read education books, but if you act like you
want to entertain yourself you can read a fiction books, this sort of us novel, comics, and soon. The The
XVA of Financial Derivatives: CVA, DVA and FVA Explained (Financial Engineering Explained) will give
you a new experience in reading a book.

Nathan Pope:

Reading a reserve make you to get more knowledge as a result. You can take knowledge and information
from the book. Book is prepared or printed or outlined from each source that filled update of news. Within
this modern era like today, many ways to get information are available for a person. From media social such
as newspaper, magazines, science reserve, encyclopedia, reference book, novel and comic. You can add your
knowledge by that book. Are you ready to spend your spare time to spread out your book? Or just in search
of the The XVA of Financial Derivatives: CVA, DVA and FVA Explained (Financial Engineering
Explained) when you desired it?
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