
Find topics, articles or authors...

Selected Topic: All topics

The Subprime Credit Crisis of 2007

Michel G. Crouhy, Robert A. Jarrow, Stuart M. Turnbull

The Journal of Derivatives  Fall 2008, 16  ( 1) 81 - 110

DOI: 10.3905/jod.2008.710899

 Download PDF  Add to Favorites  Share  Labels  Cite  
 Alerts

The Journal of Derivatives Vol 16 Issue 1
(/content/iijderiv/16/1)
Volume 16, Issue 1 
Fall 2008 (/content/iijderiv/16/1)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijderiv/16/1/81) to access this content or Request a Demo
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/81)

Request a Demo (/Request-Demo)

Previous (Https://Www.Pm-Research.Com/Content/Iijderiv/16/1/70)

Back to top 

 Focus (/highwire_display/entity_view/node/30214/content_tabs)

Article Authors

...

 Download PDF  Add to Favorites  Share  Labels  Cite   Alerts

Next



(/)
My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/81&custom_message=You%27ll%20need

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsshXGtW_5CAAtfiToedtEfGT9bR7g9qDtC_rkKfpCl-TdJlm_Pce9AgezSDGcsbXsLkhnW8daEdwoFfsLdBXlu_ytCuVkTDH6GPBdK5WhmLTTGy-0W4mrF7498BwJlZoEGHFn57sYiTgEdHJT5vO1U_yDaX8YO1Cs-38mtN1N_kkVjf56xXjX_2KRnMSQTI7xhgRhfwNt3WmGbOD9sn9CQ5JuZPC2eOf9L_cnWdXwDH91dN4d9KR6AqtN5VJ4VxKoUkpIAi49WSlEvT2i1AAuCFrVADzLEiCD_S3mPTzqGi6U0d4HGWjZhN8gfRLK8x8fL-KT-xesNHn3JAzzx5Z6qjXIa-sGQa0D_zr3jhTbC6-nuPZX9Hfgd6bUUjw7cp-2yKMPU&sig=Cg0ArKJSzDbQELE9lH2q&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
https://www.pm-research.com/content/iijderiv/16/1
https://www.pm-research.com/content/iijderiv/16/1
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/81
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/81
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijderiv/16/1/70
https://www.pm-research.com/highwire_display/entity_view/node/30214/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/81&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com


Related Topics

Risk Management in Theory and Practice

Credit Risk Management

Economics and Financial History

Asset Classes

Fixed Income and Structured Finance

MBS and Residential Mortgages

Alternative Investments

Real Estate and Real Assets

 (/)

Part of the With Intelligence Group

 

About
(/about-

us)

Contact
(/contact-

us)

 

 

tter.com/PM_Research_)ww.linkedin.com/company/pmresearch/)

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsv1yNguNJnS7LWLWAbgR7zvAqDIAhCLm3w6WNdRUOT1CQRV0NSsL7PyGuKKCTppPHUse8aldoNhPlYHWygpuU2dC8NfPw0e3IB3QYFfzB7w3yaVLTAMvaFWUNC20mHAyfoaw8BZPFLbsfpfZeOWn_-8Tsgq2po9GUdCxbpfTUdiX_6sAuRYEJl2jyqNUwO39KLPGx07xvysOxmoAZdlxnWEtW6OT5HO7t4ZyNuqj2GUXHuK0pulisBXjGzkJm1kfdoZzGONwzFfVu2t8SZDZUvHPG85qdPbTqTXE3-tZLMA8h4mugUh8FbupqmxLFQnqB87hevQnhEDewr_kQmDxjjfKmHDkB93NB1OO-D_WmoJBKlFHgaUH1oKOI8K4RWs6vQNbnw&sig=Cg0ArKJSzE9qDBDwLPQu&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://pageantmedia.surveysparrow.com/s/welcome-to-the-26th-annual-bernstein-fabozzijacobs-levy-awards/tt--fsR1
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjssMW2MLOWlUmjXu3AYaCE95k3lVUzW-m3W-yEkbTWRcFMisJUT8-pEcdUtOnIbWVW7bRyM56AZp_X9omPulNh1TqAwe5SpGzdWQyWcibz0TZBvuk_sqTlVD6WGhldp2T0BLsOyfx63FWAnZ9crpW4gHEtOzMLJIf0fveX-S9xuenXmLlGfBSh0Gov9zySWGY9Cwsu89PzMvxwEQhwr6N2cpa3TFQTIYyyogWLZkCyC1kJfjYcBtmW7fCYwYKhsxBfzQpDVvShSmAnmbzFgcUTR_3XvKC_4kzVyGfX0aXaHG8JxSKH4_oQ6MVU7aWuiPj28A2ybttxA3M7-jwwy5BAekTQhCYYn7ZotanQq9mGyo6U1LShSURolaxrnxnsuGelietOQ&sig=Cg0ArKJSzNAW-6QVp1pV&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/publish-your-research
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjssfzYuqqCi0-1pXsbBhBM7beV3beP5BLHaGBfllVs0xMzbU3r80h6ZTrmfY9QmTaevfUg5dHpXbqRKiKyxOfvOL1lYZKce949A-TIYGB4ZNLh48J4E-Q-gbmhoyzM9HGkM2WfXYFOoT6nU68CmeNNVr6pG1xaHyxpYV9-2unshIyEvUO8gboBfkkxytefZ33htgn4z0FNtYOKdrwo-EsC4TfUCK09WsfmqMyLEqIETVUPuFw96t9L8hYiE9fygRFYSyJDEZ8iSWAFA1PM2QSN2G6PeLTaOq6gDmPeEqmWEKmp76rPH6gDEMTllU4rycqc-_KDB13jgU-D_ctzUBoXNdovNLQLzvIzjUyP6I3VKg2ry81gFoHkeneYlV1enxzCpQTto&sig=Cg0ArKJSzFg6puQwaVjI&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A80
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A83
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A96
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A97
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A102
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A106
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A124
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A129
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/


Locations

New York

41 Madison Avenue

20th Floor

New York, NY 10010

646 931 9045

London

One London Wall

London, EC2Y 5EA

0207 139 1600

Hong Kong

21/F Cityplaza Three,

14 Taikoo Wan Road,

Taikoo

Explore our Research

By Topic

By Journal

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)

Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

Portfolio Management (/content/iijpormgmt)

Financial Data Science (/content/iijjfds)

Impact & ESG Investing (/content/pmrjesg)

Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)

Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)

Beta Investment Strategies (/content/iijindinv)

Structured Finance (/content/iijstrfin)

Trading (/content/iijtrade)

Private Equity (/content/iijpriveq)

Practical Applications (/pa-reports)

https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/pa-reports


© 2023 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

Cookies (https://www.pageantmedia.com/cookies/)

Code of ethics (/code-of-ethics)

Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)

https://withintelligence.com/
https://www.pageantmedia.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

