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Many of these examples have been used for training courses and have therefore evolved to be quite int itive and user-

friendly. Covers what the industry generally • Covers what the industry generally means by xVA and how it is used by

banks, @nancial institutions and end-users of derivatives Explains all of the underlying regulatory capital Explains all of the

underlying regulatory capital (e.g. SA-CCR, SA-CVA) and liquidity requirements (NSFR and LCR) and their impact on xVA.

SA-CCR, SA-CVA) and liquidity requirements (NSFR and LCR) and their impact on xVA. Covers what the industry generally

means by xVA and how it is used by banks, @nancial institutions and end-users of derivatives • Covers what the industry

generally means by xVA and how it is used by banks, @nancial institutions and end-users of derivatives Explains all of the

underlying regulatory capital (e.g. Underscores why banks have realised the signi@cant impact that funding costs, collateral

effects and capital charges have on valuation Explains all of the underlying regulatory capital (e.g. SA-CCR, SA-CVA) and

liquidity requirements (NSFR and LCR) and their impact on xVA. SA-CCR, SA-CVA) and liquidity requirements (NSFR and

LCR) and their impact Explains all of the underlying regulatory capital (e.g. SA-CCR, SA-CVA) and liquidity requirements

(NSFR and LCR) and their impact on xVA. Underscores why banks have Explains why banks have undertaken a dramatic

reappraisal of the assumptions they make when pricing, valuing and managing derivatives. Underscores why banks have

realised the signi@cant impact that funding costs, collateral effects and capital charges have on valuation Covers what the

industry generally List of Spreadsheets ative aspects discussed. Explains why banks have undertaken a dramatic reappraisal

of the assumptions they make when pricing, valuing and managing derivatives. Underscores why banks have realised the

signi@cant Explains why banks have undertaken a dramatic reappraisal of the assumptions they make when pricing, valuing

and managing derivatives. The Explains all of the underlying regulatory capital (e.g.
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