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Bart Baesens, Daniel Roesch, Harald Scheule : Credit Risk Analytics: M easurement Techniques, Applications,
and Examplesin SAS (Wiley and SAS Business Series) before purchasing it in order to gage whether or not it
would be worth my time, and all praised Credit Risk Analytics: Measurement Techniques, Applications, and Examples
in SAS (Wiley and SAS Business Series):

0 of 0 people found the following review helpful. Perfect BookBy Andrea FicheraThisis a perfect book for person
who works with statistical models. It describes theory as well as applied programs which permit to understand in a
good way how the machine works. Explanations are clear and understandable by both experts of the sector (with link
to research papers) and beginner.Charts and images permit to comprehend how SAS Enterprise Miner nodes work,
with their complete results.Programs include good explanation and " step-by-step” comments which permit to be driven


http://f3db.com/pub/links.php?id=B01M1RRX7B

through the logic.0 of 0 people found the following review helpful. Excellent coverage of credit risk management.By
julio rodriguezl consider this book to be very insightful in credit risk analytics, especially if you utilize SAS, although
it is not necessary, the topics and content can be used by anyone involved with credit risk management. | recommend
this book to all credit risk analysts.0 of 0 people found the following review helpful. topBy odokinteresting for
students like me who want to develop their skillsin credit risk using SAS Software

The long-awaited, comprehensive guide to practical credit risk modeling Credit Risk Analytics provides a targeted
training guide for risk managers looking to efficiently build or validate in-house models for credit risk management.
Combining theory with practice, this book walks you through the fundamentals of credit risk management and shows
you how to implement these concepts using the SAS credit risk management program, with helpful code provided.
Coverage includes data analysis and preprocessing, credit scoring; PD and LGD estimation and forecasting, low
default portfolios, correlation modeling and estimation, validation, implementation of prudential regulation, stress
testing of existing modeling concepts, and more, to provide a one-stop tutorial and reference for credit risk analytics.
The companion website offers examples of both real and simulated credit portfolio data to help you more easily
implement the concepts discussed, and the expert author team provides practical insight on this real-world intersection
of finance, statistics, and analytics. SAS isthe preferred software for credit risk modeling due to its functionality and
ability to process large amounts of data. This book shows you how to exploit the capabilities of this high-powered
package to create clean, accurate credit risk management models. Understand the general concepts of credit risk
management Validate and stress-test existing models Access working examples based on both real and simulated data
Learn useful code for implementing and validating modelsin SAS Despite the high demand for in-house models, there
islittle comprehensive training available; practitioners are left to comb through piece-meal resources, executive
training courses, and consultancies to cobble together the information they need. This book ends the search by
providing a comprehensive, focused resource backed by expert guidance. Credit Risk Analyticsis the reference every
risk manager needs to streamline the modeling process.

From the Inside FlapCredit risk analyticsis undoubtedly one of the most crucial playersin thefield of financial risk
management. With the recent financial downturn and the regulatory changes introduced by the Basel accords, credit
risk analytics has been attracting greater attention from the banking and finance industries worldwide. Now, risk
professionals have an inclusive, targeted training guide to producing quality, standardized, and scalable in-house
models for credit risk management. Credit Risk Analytics begins with a complete primer on SAS, including how to
explicitly program and code the various data steps and models, extract information from data without having to rely on
programming, compute basic statistics, and pre-process data. Whether you're building a model from scratch or
validating an existing one, this single resource gives you all the insight and practical advice you need on such critical
issues as regulatory requirements and stress-testing of credit risk models, including marginal loss given default (LGD)
and exposure at default (EAD) models. A state-of-the-art companion website expedites real-world implementation
with clarifying examples of both actual and smulated credit portfolio data, as well as added practical guidance from
the author team. This expert resource enables you to: Master the critical probability of default parameter of risk
management, including converting credit scores and other information into default probabilities using discrete-time
and continuous-time hazard models Estimate default and asset correlations and create |oss distributions using
analytical methods and Monte Carlo simulation Build on various models throughout the book with capstone modeling
strategies, including Bayesian models No other solutions package provides the depth of coverage and level of
expertise on aligning risk management theory with the latest code. Keep Credit Risk Analytics at your fingertips for
everything you need to analyze credit risk of loans and loan portfolios in the commercial banking industry.From the
Back CoverTHE FIRST COMPREHENSIVE GUIDE TO PRACTICAL CREDIT RISK MODELING Risk managers
who want to stay competitive in today's marketplace need Credit Risk Analytics to streamline their modeling
processes. Despite the high demand for in-house models, this pioneering guidebook is the only complete, focused
resource of expert guidance on building and validating accurate, state-of-the-art credit risk management models.
Written by a proven author team with international experience, this hands-on road map takes you from the
fundamentals of credit risk management to implementing proven strategies in area-world environment using SASreg;
software. With the same dependability, clarity, and commitment to excellence books in the Wiley and SAS Business
Series are known for, this latest addition enables you to: Exercise proficiency in credit risk management, from applied
theory to various real-life case studies Build models from the ground up, as well as validate and stress-test existing
models Access exclusive, online materials and a supportive community on a companion website Spend less time
searching for answers and more time exploiting observable and unobservable information in the most efficient ways
with Credit Risk Analytics.About the AuthorBART BAESENS is aprofessor at KU Leuven (Belgium) and alecturer
at the University of Southampton (United Kingdom). DANIEL ROuml;SCH is a professor in business and
management and chair in statistics and risk management at the University of Regensburg (Germany). HARALD
SCHEULE is an associate professor of finance at the University of Technology Sydney (Australia) and aregional



director of the Global Association of Risk Professionals.



