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Written by a practitioner with years working in CVA, FVA and DVA this is a
thorough, practical guide to a topic at the very core of the derivatives industry. It
takes readers through all aspects of counterparty credit risk management and the
business cycle of CVA, DVA and FVA, focusing on risk management, pricing
considerations and implementation.
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Editorial Review

About the Author
Ignacio Ruiz is the founder and a director at iRuiz Consulting, where he provides a range of services in
Quantitative Risk Analytics, with a focus in the XVA space. He has a proven track record at designing risk
methodologies, building risk analytics frameworks, managing projects to completion and providing training
in tier-1 universal financial institutions, investment banks, corporates, hedge funds, asset managers and
regulators. His work includes facilitating the set up of XVA desks and functions in trading institutions,
building and validating counterparty credit and funding risk models, helping in the application of IMM
waivers for capital calculation models, facilitating the communication between trading, risk management,
quants and systems units, risk quantitative research, backtesting of risk models, computer implementation of
risk systems, etc. He has several publications that are often referenced in derivative pricing and risk
management circles.

Before setting up iRuiz Consulting, he held positions as head strategist for Counterparty Risk Exposure
Measurement at Credit Suisse, Head of Equity Risk Methodology at BNP Paribas and Hedge Fund Analyst
at Hamilton Lunn.

In addition to his consulting work, Ignacio has set up iRuiz Techonologies, which develops niche and
innovative algorithm-based solutions for this market. The first of these technologies, launched in 2015, is
'MoCaX Intelligence', a novel technology that has been proven to accelerate XVA, risk and capital
calculations by several orders of magnitude.

Ignacio is a regular speaker, and delivers tailored presentations and courses on XVA, risk management and
technology topics to a number financial institutions, regulators, training companies, through conferences and
to academic institutions. He holds a PhD in nano-physics from Cambridge University.

Users Review

From reader reviews:

Valerie Hemming:

Why don't make it to be your habit? Right now, try to prepare your time to do the important action, like
looking for your favorite reserve and reading a reserve. Beside you can solve your long lasting problem; you
can add your knowledge by the reserve entitled XVA Desks - A New Era for Risk Management:
Understanding, Building and Managing Counterparty, Funding and Capital Risk (Applied Quantitative
Finance). Try to make the book XVA Desks - A New Era for Risk Management: Understanding, Building
and Managing Counterparty, Funding and Capital Risk (Applied Quantitative Finance) as your good friend.
It means that it can to be your friend when you sense alone and beside regarding course make you smarter
than ever. Yeah, it is very fortuned for you personally. The book makes you far more confidence because
you can know anything by the book. So , we need to make new experience along with knowledge with this
book.
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Helen Palmer:

The guide with title XVA Desks - A New Era for Risk Management: Understanding, Building and Managing
Counterparty, Funding and Capital Risk (Applied Quantitative Finance) contains a lot of information that
you can understand it. You can get a lot of profit after read this book. This specific book exist new know-
how the information that exist in this book represented the condition of the world currently. That is important
to yo7u to know how the improvement of the world. This kind of book will bring you throughout new era of
the globalization. You can read the e-book on your smart phone, so you can read that anywhere you want.

Contessa Watkins:

Reading a book for being new life style in this 12 months; every people loves to study a book. When you
examine a book you can get a lot of benefit. When you read publications, you can improve your knowledge,
since book has a lot of information into it. The information that you will get depend on what kinds of book
that you have read. If you wish to get information about your analysis, you can read education books, but if
you want to entertain yourself look for a fiction books, this kind of us novel, comics, and also soon. The
XVA Desks - A New Era for Risk Management: Understanding, Building and Managing Counterparty,
Funding and Capital Risk (Applied Quantitative Finance) will give you a new experience in reading a book.

Irene Navarro:

As we know that book is essential thing to add our information for everything. By a guide we can know
everything you want. A book is a list of written, printed, illustrated as well as blank sheet. Every year had
been exactly added. This publication XVA Desks - A New Era for Risk Management: Understanding,
Building and Managing Counterparty, Funding and Capital Risk (Applied Quantitative Finance) was filled
with regards to science. Spend your extra time to add your knowledge about your scientific research
competence. Some people has various feel when they reading a book. If you know how big advantage of a
book, you can sense enjoy to read a publication. In the modern era like today, many ways to get book you
wanted.
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