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The Structured Credit Handbook is a comprehensive introduction to all types of credit-linked financial
instruments. This book provides state-of-the-art primers on single tranche collateralized debt obligations
(CDOs), collateralized loan obligations (CLOs), credit derivatives (such as credit default swaps and
swaptions), and iBoxx indexes. Filled with in-depth insight and expert advice, The Structured Credit
Handbook covers all aspects of the synthetic arbitrage CDO market, including new instruments such as
CDO2. Readers will also gain a firm understanding of the investment rationale, risks, and rewards associated
with CDO investments through this valuable resource.

The exploding use of credit derivatives and collateralized debt obligations (CDOs) has transformed the world
of credit, creating an $18 trillion market almost overnight and resulting in innumerable investment and career
opportunities globally. The Structured Credit Handbook provides the reader with a comprehensive and clear
roadmap to today's new credit landscape. The full spectrum of structured credit products, from single-name
CDS to CDOs, is explained in a simple, clear fashion that is free from the financial jargon and mathematical
complexity which characterize many other derivative texts. The handbook begins with an in-depth
explanation of the building blocks of the structured credit markets, single-name default swaps and indexes,
and it culminates with complex products such as credit options, synthetic tranches, CDOs based on bank
loans and asset-backed securities, and CDO-squareds.

Written by experienced practitioners who have participated in this market since its infancy, each of the
thirteen chapters introduces and analyzes a new product and explains its practical applications. A rich set of
real-life case studies illustrate the application of each product in a concrete market setting. The book may be
used in a semester-long course on structured credit as part of a business or finance curriculum. Whether you
are a market professional, a university student or faculty member, or simply a financially savvy layperson,
look no further for an up-to-date and thorough introduction to this rapidly growing and exciting field.

Dr. Arvind Rajan, Managing Director, Citigroup Global Markets, is engaged in proprietary trading of
Structured Credit products, and until recently, was global head of Structured Credit Research and Strategy at
Citigroup. Glen McDermott (New York, NY) is Director of Fixed Income Sales and the former head of CDO
Research at Citigroup Global Markets Inc. Ratul Roy is head of CDO Strategy for Citigroup Global Markets
and has spent the prior nine years in structuring or analyzing CDOs and other structured credit products.
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From reader reviews:

Steven Purdy:

In other case, little individuals like to read book The Structured Credit Handbook. You can choose the best
book if you love reading a book. Providing we know about how is important a new book The Structured
Credit Handbook. You can add information and of course you can around the world by the book. Absolutely
right, simply because from book you can recognize everything! From your country until finally foreign or
abroad you will find yourself known. About simple issue until wonderful thing you can know that. In this
era, we are able to open a book as well as searching by internet gadget. It is called e-book. You may use it
when you feel fed up to go to the library. Let's study.

Robert Lee:

Now a day people that Living in the era exactly where everything reachable by connect to the internet and
the resources in it can be true or not call for people to be aware of each facts they get. How individuals to be
smart in receiving any information nowadays? Of course the reply is reading a book. Reading a book can
help individuals out of this uncertainty Information particularly this The Structured Credit Handbook book
since this book offers you rich info and knowledge. Of course the knowledge in this book hundred %
guarantees there is no doubt in it as you know.

Donna Hubbard:

Hey guys, do you would like to finds a new book to study? May be the book with the name The Structured
Credit Handbook suitable to you? The book was written by renowned writer in this era. Typically the book
untitled The Structured Credit Handbookis a single of several books in which everyone read now. This
particular book was inspired a number of people in the world. When you read this e-book you will enter the
new dimensions that you ever know prior to. The author explained their strategy in the simple way, thus all
of people can easily to understand the core of this reserve. This book will give you a lot of information about
this world now. To help you to see the represented of the world in this book.

Carl Johnson:

Reading a e-book tends to be new life style in this particular era globalization. With reading through you can
get a lot of information that could give you benefit in your life. Using book everyone in this world can easily
share their idea. Ebooks can also inspire a lot of people. A great deal of author can inspire their own reader
with their story or maybe their experience. Not only the story that share in the publications. But also they
write about the ability about something that you need instance. How to get the good score toefl, or how to
teach your young ones, there are many kinds of book that you can get now. The authors on earth always try
to improve their proficiency in writing, they also doing some analysis before they write with their book. One
of them is this The Structured Credit Handbook.
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