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A detailed, expert-driven guide to today's major financial point of interest

The xVA Challenge: Counterparty Credit Risk, Funding, Collateral, and Capital is a practical guide from
one of the leading and most influential credit practitioners, Jon Gregory. Focusing on practical methods, this
informative guide includes discussion around the latest regulatory requirements, market practice, and
academic thinking. Beginning with a look at the emergence of counterparty risk during the recent global
financial crisis, the discussion delves into the quantification of firm-wide credit exposure and risk mitigation
methods, such as netting and collateral. It also discusses thoroughly the xVA terms, notably CVA, DVA,
FVA, ColVA, and KVA and their interactions and overlaps. The discussion of other aspects such as wrong-
way risks, hedging, stress testing, and xVA management within a financial institution are covered. The
extensive coverage and detailed treatment of what has become an urgent topic makes this book an invaluable
reference for any practitioner, policy maker, or student.

Counterparty credit risk and related aspects such as funding, collateral, and capital have become key issues
in recent years, now generally characterized by the term 'xVA'. This book provides practical, in-depth
guidance toward all aspects of xVA management.

Market practice around counterparty credit risk and credit and debit value adjustment (CVA and DVA)●

The latest regulatory developments including Basel III capital requirements, central clearing, and●

mandatory collateral requirements
The impact of accounting requirements such as IFRS 13●

Recent thinking on the applications of funding, collateral, and capital adjustments (FVA, ColVA and●

KVA)

The sudden realization of extensive counterparty risks has severely compromised the health of global
financial markets. It's now a major point of action for all financial institutions, which have realized the
growing importance of consistent treatment of collateral, funding, and capital alongside counterparty risk.
The xVA Challenge: Counterparty Credit Risk, Funding, Collateral, and Capital provides expert perspective
and real-world guidance for today's institutions.
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From reader reviews:

Sally Norman:

Now a day folks who Living in the era just where everything reachable by connect to the internet and the
resources included can be true or not need people to be aware of each details they get. How a lot more to be
smart in getting any information nowadays? Of course the reply is reading a book. Reading through a book
can help people out of this uncertainty Information particularly this The xVA Challenge: Counterparty Credit
Risk, Funding, Collateral, and Capital (The Wiley Finance Series) book because book offers you rich
information and knowledge. Of course the knowledge in this book hundred per-cent guarantees there is no
doubt in it you may already know.

Ronald Stallings:

This The xVA Challenge: Counterparty Credit Risk, Funding, Collateral, and Capital (The Wiley Finance
Series) is great publication for you because the content and that is full of information for you who also
always deal with world and have to make decision every minute. That book reveal it data accurately using
great plan word or we can say no rambling sentences in it. So if you are read the item hurriedly you can have
whole data in it. Doesn't mean it only provides you with straight forward sentences but difficult core
information with splendid delivering sentences. Having The xVA Challenge: Counterparty Credit Risk,
Funding, Collateral, and Capital (The Wiley Finance Series) in your hand like finding the world in your arm,
details in it is not ridiculous 1. We can say that no book that offer you world within ten or fifteen minute
right but this e-book already do that. So , this is certainly good reading book. Hello Mr. and Mrs. hectic do
you still doubt which?

Alice Navarro:

The book untitled The xVA Challenge: Counterparty Credit Risk, Funding, Collateral, and Capital (The
Wiley Finance Series) contain a lot of information on the idea. The writer explains the woman idea with easy
technique. The language is very easy to understand all the people, so do certainly not worry, you can easy to
read the idea. The book was published by famous author. The author provides you in the new age of literary
works. You can easily read this book because you can continue reading your smart phone, or model, so you
can read the book within anywhere and anytime. In a situation you wish to purchase the e-book, you can
open their official web-site and also order it. Have a nice study.

Malcolm Thurmond:

Reading a publication make you to get more knowledge from that. You can take knowledge and information
originating from a book. Book is created or printed or highlighted from each source that will filled update of
news. In this particular modern era like at this point, many ways to get information are available for a person.
From media social such as newspaper, magazines, science publication, encyclopedia, reference book, story
and comic. You can add your understanding by that book. Isn't it time to spend your spare time to open your



book? Or just trying to find the The xVA Challenge: Counterparty Credit Risk, Funding, Collateral, and
Capital (The Wiley Finance Series) when you necessary it?
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