					Home | Amazing | Today | Tags | Publishers | Years | Account | Search 	
		



	

	
		



	Advertisement

	



	Today's Books

		



	Mastering R for Quantitative Finance, 9781783552078 (1783552077), Packt Publishing, 2015

	Use R to optimize your trading strategy and build up your own risk management system


	About This Book

	
		Learn to manipulate, visualize, and analyze a wide range of financial data with the help of built-in functions and programming in R
	
		Understand the concepts of financial engineering and create trading strategies for complex financial instruments
	
		Explore R for asset and liability management and capital adequacy modeling



	Who This Book Is For


	This book is intended for those who want to learn how to use R's capabilities to build models in quantitative finance at a more advanced level. If you wish to perfectly take up the rhythm of the chapters, you need to be at an intermediate level in quantitative finance and you also need to have a reasonable knowledge of R.


	What You Will Learn

	
		Analyze high frequency financial data
	
		Build, calibrate, test, and implement theoretical models such as cointegration, VAR, GARCH, APT, Black-Scholes, Margrabe, logoptimal portfolios, core-periphery, and contagion
	
		Solve practical, real-world financial problems in R related to big data, discrete hedging, transaction costs, and more.
	
		Discover simulation techniques and apply them to situations where analytical formulas are not available
	
		Create a winning arbitrage, speculation, or hedging strategy customized to your risk preferences
	
		Understand relationships between market factors and their impact on your portfolio
	
		Assess the trade-off between accuracy and the cost of your trading strategy



	In Detail


	R is a powerful open source functional programming language that provides high level graphics and interfaces to other languages. Its strength lies in data analysis, graphics, visualization, and data manipulation. R is becoming a widely used modeling tool in science, engineering, and business.


	The book is organized as a step-by-step practical guide to using R. Starting with time series analysis, you will also learn how to forecast the volume for VWAP Trading. Among other topics, the book covers FX derivatives, interest rate derivatives, and optimal hedging. The last chapters provide an overview on liquidity risk management, risk measures, and more.


	The book pragmatically introduces both the quantitative finance concepts and their modeling in R, enabling you to build a tailor-made trading system on your own. By the end of the book, you will be well versed with various financial techniques using R and will be able to place good bets while making financial decisions.
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The Routledge Handbook of Love in Philosophy (Routledge Handbooks in Philosophy)Routledge, 2018

	
		The Routledge Handbook of Love in Philosophy collects 39 original chapters from prominent philosophers on the nature, meaning, value, and predicaments of love, presented in a unique framework that highlights the rich variety of methods and traditions used to engage with these subjects. This volume is structured around...



		

Python 3 for Absolute BeginnersApress, 2009
There are many more people who want to study programming other than aspiring computer scientists with a passing grade in advanced calculus. This guide appeals to your intelligence and ability to solve practical problems, while gently teaching the most recent revision of the programming language Python.

 You can learn solid software...


		

Pro Silverlight 2 in VB 2008 (Expert's Voice in Web Development)Apress, 2008
Silverlight is a framework for building rich, browser-hosted applications that run on a variety of operating systems. Silverlight works its magic through a browser plug-in. When you surf to a web page that includes some Silverlight content, this browser plug-in runs, executes the code, and renders that content in a specifically designated region of...




	

Migrating to Drupal 7Packt Publishing, 2012

	Both new and seasoned users of the Drupal content management framework want

	to migrate content from other websites and sources into the Drupal system. You

	may have a website built in a different codebase and database system that you want

	to move into Drupal. As long as that system allows for exporting of data into CSV,

	RSS and/or...

		

Software Product Quality ControlSpringer, 2013

	Quality is not a fixed or universal property of software; it depends on the context and goals of its stakeholders. Hence, when you want to develop a high-quality software system, the first step must be a clear and precise specification of quality. Yet even if you get it right and complete, you can be sure that it will become invalid over...


		

Diagrammatic Reasoning in AIJohn Wiley & Sons, 2009

	This book is really the end product of over a decade of work, on and off, on
	diagrammatic reasoning in artificial intelligence (AI). In developing this book, I
	drew inspiration from a variety of sources: two experimental studies, the development
	of two prototype systems, an extensive literature review and analysis in
	AI,...
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