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	Haskell is one of the three most influential functional programming languages available today along with Lisp and Standard ML. When used for financial analysis, you can achieve a much-improved level of prediction and clear problem descriptions.


	Haskell Financial Data Modeling and Predictive Analytics is a hands-on guide that employs a mix of theory and practice. Starting with the basics of Haskell, this book walks you through the mathematics involved and how this is implemented in Haskell.


	The book starts with an introduction to the Haskell platform and the Glasgow Haskell Compiler (GHC). You will then learn about the basics of high frequency financial data mathematics as well as how to implement these mathematical algorithms in Haskell.


	You will also learn about the most popular Haskell libraries and frameworks like Attoparsec, QuickCheck, and HMatrix. You will also become familiar with database access using Yesod’s Persistence library, allowing you to keep your data organized. The book then moves on to discuss the mathematics of counting processes and autoregressive conditional duration models, which are quite common modeling tools for high frequency tick data. At the end of the book, you will also learn about the volatility prediction technique.


	With Haskell Financial Data Modeling and Predictive Analytics, you will learn everything you need to know about financial data modeling and predictive analytics using functional programming in Haskell.


	What you will learn from this book

	
		Learn how to build a FIX protocol parser
	
		Calibrate counting processes on real data
	
		Estimate model parameters using the Maximum Likelihood Estimation method
	
		Use Akaike criterion to choose the best-fit model
	
		Learn how to perform property-based testing on a generated set of input data
	
		Calibrate ACD models with the Kalman filter
	
		Understand parallel programming in Haskell
	
		Learn more about volatility prediction



	Approach


	This book is a hands-on guide that teaches readers how to use Haskell's tools and libraries to analyze data from real-world sources in an easy-to-understand manner.


	Who this book is written for


	This book is great for developers who are new to financial data modeling using Haskell. A basic knowledge of functional programming is not required but will be useful. An interest in high frequency finance is essential.
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Mobile Location Services: The Definitive GuidePearson Education, 2002
Tomorrow's mobile applications must be smarter than ever,  accessing and intelligently using a wide range of location data. In Mobile Location Services, leading mobile application  consultant Andrew Jagoe presents the first end-to-end solutions guide to  building and deploying location-based...
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Monitoring with OpsviewPackt Publishing, 2013

	Once you've learnt Opsview monitoring, you can keep watch over your whole IT environment, whether physical, virtual, or private cloud. This book is the perfect introduction, featuring lots of screenshots and examples for fast learning.


	Overview

	
		Add plugins to Windows and Linux agents
	...
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Retinal Vascular DiseaseSpringer, 2010

	Vascular diseases of the retina are a major cause of blindness among all age groups. Edited and written by internationally well-known experts, this state-of-the-art comprehensive overview of basic and clinical science will enhance the understanding of retinal vascular disease and help in the evaluation of current and future treatment...
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Requirements Engineering for Sociotechnical SystemsInformation Science Publishing, 2005
"The Information Society" that we live in today is largely driven by the products and services that either contain software as a core element, or are themselves software. At the very least, it is likely that most of those same products and services were manufactured with the help of some type of sophisticated software applications....
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Reaction-Diffusion ComputersElsevier Limited, 2005
"(The authors) plans for a chemical brain might be over-ambitious - but not completely crazy. (...) (they are) likely to uncover new ideas that could help create better processors or reveal something about the way our brain works." New Scientist, 26 march 2005, p. 33     

       The book introduces a hot topic of novel and...
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Moving to Microsoft Windows Vista: Visual QuickProject GuidePeachpit Press, 2007
The Visual QuickProject Guide you’re reading o ers a unique way to learn new skills. Instead of boring you with long text descriptions, this book uses color screen shots with clear, concise, step-by-step instructions to show you how to complete a specifi c project in a matter of minutes.

The short projects in this book...
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