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Abstract

This talk will start with an introduction of counterparty credit risk (CCR) and credit value adjustment
(CVA), including industry practice of managing and pricing of CCR. We will then elaborate the challenges
that the industry faces on how to build a CCR/CVA system. Next, we will share some experiences on how
to build and validate the CCR/CVA models. Lastly, we will discuss some latest model development and
interesting topics in this area.
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