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VDM Verlag Jan 2011, 2011. Taschenbuch. Book Condition: Neu.
220x150x3 mm. This item is printed on demand - Print on Demand
Neuware - This book models the default probabilities and credit
spreads for select Indian firms in the Black-Scholes-Merton
framework.In particular,it shows that the objective (or real')
probability estimates are higher than the risk-neutral estimates
over the sample period. However, the probability measure is found
to be robust to the default trigger point'. The model output also
compares favorably with...
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Reviews
 

An extremely wonderful publication with lucid and perfect reasons. It typically will not expense too much.
You are going to like the way the blogger compose this publication.
--  Prof.  Maya Hand 

It in a single of my personal favorite publication. It is amongst the most amazing ebook i have read through.
Your daily life period is going to be change when you comprehensive reading this article publication.
--  Elton T urner 
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