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Lévy Simple Structural Models 1
M. Baxter

Cluster-Based Extension of the Generalized Poisson Loss Dynamics
and Consistency with Single Names 15

D. Brigo, A. Pallavicini and R. Torresetti

Stochastic Intensity Modeling for Structured Credit Exotics 41
A. Chapovsky, A. Rennie and P. Tavares

Large Portfolio Credit Risk Modeling 61
M. H. A. Davis and J. C. Esparragoza-Rodriguez

Empirical Copulas for CDO Tranche Pricing Using Relative Entropy 87
M. A. H. Dempster, E. A. Medova and S. W. Yang

Pricing and Hedging in a Dynamic Credit Model 111
Y. Elouerkhaoui

Joint Distributions of Portfolio Losses and Exotic Portfolio Products 141
F. Epple, S. Morgan and L. Schloegl

On the Term Structure of Loss Distributions: A Forward Model
Approach 157

J. Sidenius

v




