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I. Ruiz : XVA Desks - A New Era for Risk Management: Understanding, Building and Managing 
Counterparty, Funding and Capital Risk (Applied Quantitative Finance)  before purchasing it in order to gage 
whether or not it would be worth my time, and all praised XVA Desks - A New Era for Risk Management: 
Understanding, Building and Managing Counterparty, Funding and Capital Risk (Applied Quantitative Finance): 

Written by a practitioner with years working in CVA, FVA and DVA this is a thorough, practical guide to a topic at 

http://f3db.com/pub/links.php?id=B00TXT91WM


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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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 
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