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this paper presents a comprehensive framework for determining
haircuts on collateral used in central bank operations gquantifying
residual uncollateralized exposures and validating haircut models
using machine learning first it introduces four haircut model types
tailored to asset characteristics marketable or non marketable and
data availability it proposes a novel model for setting haircuts in
data limited environment using a satallite cross country model key
principles guiding haircut calibration include non procyclicality
data drivenness conservatism and the avoidance of arbitrage gaps
the paper details model inputs such as wvalue at risk wvar
percentiles volatility measures and time to liquidation second it
proposes a dgquantitative framework for estimating expected
uncollateralized exposures that remain after haircut application
emphasizing their importance 1in stress scenarios 1llustrative
simulations using dynamic nelson siegel yield curve models
demonstrate how volatility 1impacts exposure third the paper
explores the use of variational autoencoders vaes to simulate
stress scenarios for bond yields trained on u s treasury data vaes
capture realistic yield curve distributions offering an altenative
tool for validating var based haircuts although interpretability
and explainability remain concerns machine learning models enhance
risk assessment by uncovering potential model vulnerabilities

psychology s continued crises 1in replicability wvalidity
generalisability and thus confidence in its findings are currently
attributed primarily to questionable research practices grps e g p
hacking harking cherry picking popular pertinent debates therefore
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centre on proposals for remedying inappropriate method applications
e g larger samples robust statistics pre registration replication
replicable non random effects of psychological interventions and
differentiations between individuals are essential for applied
purposes but current approaches to replicability wvalidity and
psychometric modelling are merely pragmatic providing evidence of
just utility to discriminate well and consistently between cases
and in ways considered important e g social relevance relations to
future outcomes yet without understanding the study phenomena in
themselves e g individuals experience beliefs thought processes and
without elaborating how relevant features of them can be made
amenable to quantitative investigation and if at all the quantity
objection the actual causes of replicable quantitative findings
cannot be explored these causes however may be completely unrelated
to the actual study phenomena e g methodomorphism this concerns in
particular the attributes and latent constructs studied in
psychology given that these are theoretical and statistical
concepts that are attributed and construed as means of
investigation and that only refer to but do not constitute the
actual study phenomena in themselves we believe the currently
debated deficiencies of qgquantitative practices in psychology are
just surface symptoms whereas fundamental problems e g the
inappropriateness of statistical assumptions for psychical
phenomena and the actual root causes underlying psychology s crises
and disputes around its scientific status are still hardly
addressed with this research topic we want to give new impetus to
critical debates on the epistemological and methodological
foundations of quantitative methods and measurement in psychology
including problems long known but still hardly considered examples
are the Dbehavioural and psychical phenomena s non ergodicity
rendering sample level statistics uninformative about individual
level phenomena psychometricians alignment of results to
statistical theories rather than to features of the study phenomena
biasing inferences on the latter ideas that laypeople s intuitive
judgements could reveal quantitative structures in complex largely
unobservable phenomena the still unsupported claim that psychical
phenomena could have quantitative properties at all and could thus
be measured the fact that psychometric structures shown for verbal
item Jjudgements can also be produced by semantic and artificial
intelligence ai algorithms e g chatgpt without collecting any
empirical data still most quantitative psychologists seem fairly
unconcerned about the strong reliance on everyday language e g 1in
ratings scales and the 1imprecise concepts of psychological
measurement perhaps because their consequences do not become as
straightforwardly apparent as 1in other disciplines such as in
physics chemistry and medicine where imprecise measurement can
entail the collapse of buildings chemical explosions or drug
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overdoses but where does the loose Jjargon around measurement
variables and psychometrics go seriously wrong in psychology these
and further contradictions problems and challenges underlying
established quantitative practices in psychology must be addressed
to tackle the discipline s continued crises and to develop new
approaches that are needed to advance psychology as a science we
invite from all fields contributions that critically explore and
open up new perspectives on the foundations of quantification and
measurement 1in psychology including perspectives still hardly
considered e g qualitative mathematics complex dynamic systems
fuzzy systems modelling machine learning we are also interested in
methods for generating quantitative data either executed by persons
e g time based observations computer based coding or by automated
technology e g ecological momentary monitoring life logging reality
mining however other than commonly done we are explicitly not
seeking proposals for improving specific techniques of data
analysis e g statistical or latent wvariable models instead our
focus 1is on making explicit and scrutinising the implicitly
underlying rationales and fundamental principles thus the theory
philosophy and methodology on which quantitative research in
psychology currently is or should be built in the future this also
includes <critical views on whether or not gquantitative
investigations are meaningful at all for a science exploring
behaviour mind and society and thus also contributions to the
psychology sociology and philosophy of science in this field

guantitative finance with case studies in python a practical guide
to investment management trading and financial engineering bridges
the gap between the theory of mathematical finance and the
practical applications of these concepts for derivative pricing and
portfolio management the book provides students with a very hands
on rigorous introduction to foundational topics in guant finance
such as options pricing portfolio optimization and machine learning
simultaneously the reader benefits from a strong emphasis on the
practical applications of these concepts for institutional
investors this new edition includes brand new material on data
science and ai concepts including large language models as well as
updated content to reflect the transition from libor to sofr to
bring the text right up to date it also includes expanded material
on inflation and mortgage backed securitie more trade ideas
embedded in each chapter and also via a dedicated chapter analyzing
a set of derivatives trades there are additional examples
throughout based on recent market dynamics including the post covid
inflation shock and its impact on risk parity strategies overall
the new edition is designed to be even more of a practical tool
than the first edition and more firmly rooted in real world data
applications and examples features useful as both a teaching
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resource and as a practical tool for professional investors ideal
textbook for first year graduate students in quantitative finance
programs such as those in master s programs in mathematical finance
qguant finance or financial engineering includes a perspective on
the future of quant finance techniques and in particular covers
concepts of machine learning and artificial intelligence free to
access repository with python codes available at routledge com
9781032014432 and on github com lingyixu quant finance with python
code ckl

quantitative finance with python a practical guide to investment
management trading and financial engineering bridges the gap
between the theory of mathematical finance and the practical
applications of these concepts for derivative pricing and portfolio
management the book provides students with a very hands on rigorous
introduction to foundational topics 1in gquant finance such as
options pricing portfolio optimization and machine learning
simultaneously the reader benefits from a strong emphasis on the
practical applications of these concepts for institutional
investors features useful as both a teaching resource and as a
practical tool for professional investors ideal textbook for first
year graduate students in quantitative finance programs such as
those in master s programs in mathematical finance quant finance or
financial engineering includes a perspective on the future of quant
finance techniques and 1in particular covers some introductory
concepts of machine learning free to access repository with python
codes available at routledge com 9781032014432 and on github com
lingyixu quant finance with python code

dr d m d james former head of geological research at koninklijke
shell exploration and production rijswijk the netherlands describes
this volume as follows this advanced text treats the transformation
0of sediment 1into rock a fundamental process which directly
determines the storage and transmissibility properties of
reservoirs and seals in hydrocarbon and groundwater systems and in
strata bound mineralization attention is paid to diagenetic data
from classical petrography and geochemistry and the statistical
techniques required to establish its significance and assist in its
interpretation historically under used methodologies such as mass
balance calculations and the study of modern aquifer systems for
understanding rock properties below ancient unconformities are also
emphasised new ground 1is broken by discussing physico chemical
processes and controls against a background of geological and
hydrological evolution of sedimentary basins throughout the
emphasis 1s on the quantitative description and evaluation of the
time variant parameters controlling heat fluid and mass transport
in porous rock and upon their integration using mathematics a full
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mathematical background is provided and all the basic equations are
rigorously derived this book will prove essential for postgraduate
academics and industrial professionals whose work involves
predicting rock properties for basin evaluation and is expected to
stimulate new diagenetic research

but they are not partisans defending ideological turfs they are
only individuals trying to come to grips with the challenges that
program evaluation faces because of a diversity of principles and
practices

this new edition of active portfolio management continues the
standard of excellence established in the first edition with new
and clear insights to help investment professionals william e
jacgues partner and chief investment officer martingale asset
management active portfolio management offers investors an
opportunity to better understand the balance between manager skill
and portfolio risk both fundamental and quantitative investment
managers will benefit from studying this updated edition by grinold
and kahn scott stewart portfolio manager fidelity select equity
discipline co manager fidelity freedom funds this second edition
will not remain on the shelf but will be continually referenced by
both novice and expert there is a substantial expansion in both
depth and breadth on the original it clearly and concisely explains
all aspects of the foundations and the latest thinking in active
portfolio management eric n remole managing director head of global
structured equity credit suisse asset management mathematically
rigorous and meticulously organized active portfolio management
broke new ground when it first became available to investment
managers in 1994 by outlining an innovative process to uncover raw
signals of asset returns develop them into refined forecasts then
use those forecasts to construct portfolios of exceptional return
and minimal risk i e portfolios that consistently beat the market
this hallmark book helped thousands of investment managers active
portfolio management second edition now sets the bar even higher
like its predecessor this wvolume details how to apply economics
econometrics and operations research to solving practical
investment problems and uncovering superior profit opportunities it
outlines an active management framework that begins with a
benchmark portfolio then defines exceptional returns as they relate
to that benchmark beyond the comprehensive treatment of the active
management process covered previously this new edition expands to
cover asset allocation long short investing information horizons
and other topics relevant today it revisits a number of discussions
from the first edition shedding new light on some of today s most
pressing issues 1including risk dispersion market impact and
performance analysis while providing empirical evidence where

Quantitative Trading With R Understanding Mathematical And Computational
6 Tools From A Quant S Perspective



Quantitative Trading With R Understanding Mathematical And Computational Tools
From A Quant S Perspective

appropriate the result is an updated comprehensive set of strategic
concepts and rules of thumb for guiding the process of and
increasing the profits from active investment management

construct and manage a high performance equity portfolio using
today s most powerful quantitative methods the classic guide that
taught a generation of investors how to build high yield quant
portfolios quantitative equity portfolio management has been fully
updated with new data research information and insights along with
the latest most powerful quantitative tools and methods renowned
quant experts ludwig chincarini and daehwan kim walk you through
the foundational principles of quantitative active management and
explain how to build an equity portfolio using those powerful
concepts they provide clear explanations of all the topics you need
to know from basic models factors and factor choice and stock
screening and ranking to fundamental factor models economic factor
models and forecasting factor premiums and exposures inside you 11
find proven methodology for creating an equity portfolio that
maximizes returns and minimizes risks techniques for to create a
professionally managed portfolio practical melding of financial
theory with real world practice illustrative financial examples and
case studies every chapter has accompanying practical problems with
solutions and labs using real data available online in addition the
book as a whole has online appendices covering a brief history of
financial theory fundamental models of stock returns a basic review
of mathematical and statistical concepts an entertaining
explanation and quantitative approach to the casino game of craps
and other on target supplemental materials quantitative equity
portfolio management delivers everything you need to build a solid
equity portfolio for your clients

guantitative studies of science and technology represent the
research field of utilization of mathematical statistical and data
analytical methods and techniques for gathering handling
interpreting and predicting a variety of features of the science
and technology enterprise such as performance development and
dynamics the field has both strongly developed applied research as
well as basic research characteristics the principal purpose of
this handbook is to present this wide range of topics in sufficient
depth to give readers a reasonably systematic understanding of the
domain of contemporary quantitative studies of science and
technology a domain which incorporates theory methods and
techniques and applications in addressing this domain the handbook
aims at different groups of readers those conducting research in
the field of science and technology including graduate students and
those who are to use results of the work presented in this book
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this is a unique book on the most important quantitative approaches
to multidimensional poverty measurement gathering in one place the
various techniques of measurement as well as offering both a simple
introduction to the non specialist reader of each quantitative
approach and an illustration based on empirical applications to

various countries
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