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https://www.investopedia.com/terms/c/credit_default_insurance.asp#:~:text=A%20credit%20default%20swap%
2
0(CDS,exchange%20for%20a%20periodic%20fee.&text=Credit%20default%20swaps%20have%20existed%20since
%201994.

¥ http://www.columbia.edu/~mh2078/FoundationsFE/credit_models.pdf
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