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Modeling and management of credit risk are the main topics within banks and
other lending institutions. Historical experience shows that, in particular,
concentration of risk in credit portfolios has been one of the major causes of bank
distress. Therefore, concentration risk is highly relevant to anyone who wants to
go beyond the very basic portfolio credit risk models.

The book gives an introduction to credit risk modeling with the aim to measure
concentration risks in credit portfolios. Taking the basic principles of credit risk
in general as a starting point, several industry models are studied. These allow
banks to compute a probability distribution of credit losses at the portfolio level.
Besides these industry models the Internal Ratings Based model, on which Basel
II is based, is treated.

On the basis of these models various methods for the quantification of name and
sector concentration risk and the treatment of default contagion are discussed.
The book reflects current research in these areas from both an academic and a
supervisory perspective
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Editorial Review

Review

From the reviews:

"Concentration risk is one of the most important risk segments when measuring and presenting credit risk. …
The … main part of the book presents the analysis of concentration risk in credit portfolios. … can be of
tremendous value to practitioners in financial institutions measuring and reporting concentration risk. It
could also be of great value for graduate students in statistics, applied mathematics, and economics to see the
technical side of the measures of concentration risk." (Ita Cirovic Donev, The Mathematical Association of
America, March, 2009)

Users Review

From reader reviews:

Charles Green:

Hey guys, do you would like to finds a new book you just read? May be the book with the headline
Concentration Risk in Credit Portfolios (EAA Series) suitable to you? The book was written by well-known
writer in this era. Typically the book untitled Concentration Risk in Credit Portfolios (EAA Series)is one of
several books that will everyone read now. That book was inspired a lot of people in the world. When you
read this e-book you will enter the new way of measuring that you ever know previous to. The author
explained their idea in the simple way, so all of people can easily to recognise the core of this publication.
This book will give you a great deal of information about this world now. So you can see the represented of
the world with this book.

Robert Young:

The book untitled Concentration Risk in Credit Portfolios (EAA Series) is the publication that recommended
to you to learn. You can see the quality of the reserve content that will be shown to an individual. The
language that publisher use to explained their ideas are easily to understand. The writer was did a lot of
analysis when write the book, to ensure the information that they share to you is absolutely accurate. You
also can get the e-book of Concentration Risk in Credit Portfolios (EAA Series) from the publisher to make
you far more enjoy free time.

Barbara Lewis:

A lot of publication has printed but it differs from the others. You can get it by net on social media. You can
choose the top book for you, science, comedy, novel, or whatever simply by searching from it. It is called of
book Concentration Risk in Credit Portfolios (EAA Series). Contain your knowledge by it. Without making



the printed book, it could possibly add your knowledge and make anyone happier to read. It is most critical
that, you must aware about guide. It can bring you from one location to other place.

Marsha Cox:

What is your hobby? Have you heard that question when you got learners? We believe that that issue was
given by teacher to their students. Many kinds of hobby, Every individual has different hobby. And you
know that little person similar to reading or as reading become their hobby. You should know that reading is
very important as well as book as to be the matter. Book is important thing to add you knowledge, except
your own teacher or lecturer. You see good news or update concerning something by book. Amount types of
books that can you decide to try be your object. One of them are these claims Concentration Risk in Credit
Portfolios (EAA Series).
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