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Eventually, you will agreed discover a supplementary experience and endowment by spending more cash. still when? pull oﬀ you
believe that you require to get those all needs past having signiﬁcantly cash? Why dont you attempt to acquire something basic in the
beginning? Thats something that will lead you to comprehend even more on the globe, experience, some places, in the manner of
history, amusement, and a lot more?
It is your very own era to put it on reviewing habit. in the midst of guides you could enjoy now is Pdf Ssrn Time Real In Models
Factor Dynamic Switching Markov below.

KEY=PDF - JAIR LOGAN
FINANCIAL ECONOMETRICS
Cambridge University Press Presents an up-to-date treatment of the models and methodologies of ﬁnancial
econometrics by one of the world's leading ﬁnancial econometricians.

NON-LIFE INSURANCE PRICING WITH GENERALIZED LINEAR MODELS
Springer Science & Business Media Non-life insurance pricing is the art of setting the price of an insurance policy,
taking into consideration varoius properties of the insured object and the policy holder. Introduced by British actuaries
generalized linear models (GLMs) have become today a the standard aproach for tariﬀ analysis. The book focuses on
methods based on GLMs that have been found useful in actuarial practice and provides a set of tools for a tariﬀ
analysis. Basic theory of GLMs in a tariﬀ analysis setting is presented with useful extensions of standarde GLM theory
that are not in common use. The book meets the European Core Syllabus for actuarial education and is written for
actuarial students as well as practicing actuaries. To support reader real data of some complexity are provided at
www.math.su.se/GLMbook.
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REGULATING CODE
GOOD GOVERNANCE AND BETTER REGULATION IN THE INFORMATION AGE
MIT Press The case for a smarter “prosumer law” approach to Internet regulation that would better protect online
innovation, public safety, and fundamental democratic rights. Internet use has become ubiquitous in the past two
decades, but governments, legislators, and their regulatory agencies have struggled to keep up with the rapidly
changing Internet technologies and uses. In this groundbreaking collaboration, regulatory lawyer Christopher Marsden
and computer scientist Ian Brown analyze the regulatory shaping of “code”—the technological environment of the
Internet—to achieve more economically eﬃcient and socially just regulation. They examine ﬁve “hard cases” that
illustrate the regulatory crisis: privacy and data protection; copyright and creativity incentives; censorship; social
networks and user-generated content; and net neutrality. The authors describe the increasing
“multistakeholderization” of Internet governance, in which user groups argue for representation in the closed
business-government dialogue, seeking to bring in both rights-based and technologically expert perspectives. Brown
and Marsden draw out lessons for better future regulation from the regulatory and interoperability failures illustrated
by the ﬁve cases. They conclude that governments, users, and better functioning markets need a smarter “prosumer
law” approach. Prosumer law would be designed to enhance the competitive production of public goods, including
innovation, public safety, and fundamental democratic rights.

LIQUIDITY AT RISK: JOINT STRESS TESTING OF SOLVENCY AND LIQUIDITY
International Monetary Fund The traditional approach to the stress testing of ﬁnancial institutions focuses on capital
adequacy and solvency. Liquidity stress tests have been applied in parallel to and independently from solvency stress
tests, based on scenarios which may not be consistent with those used in solvency stress tests. We propose a
structural framework for the joint stress testing of solvency and liquidity: our approach exploits the mechanisms
underlying the solvency-liquidity nexus to derive relations between solvency shocks and liquidity shocks. These
relations are then used to model liquidity and solvency risk in a coherent framework, involving external shocks to
solvency and endogenous liquidity shocks arising from these solvency shocks. We deﬁne the concept of ‘Liquidity at
Risk’, which quantiﬁes the liquidity resources required for a ﬁnancial institution facing a stress scenario. Finally, we
show that the interaction of liquidity and solvency may lead to the ampliﬁcation of equity losses due to funding costs
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which arise from liquidity needs. The approach described in this study provides in particular a clear methodology for
quantifying the impact of economic shocks resulting from the ongoing COVID-19 crisis on the solvency and liquidity of
ﬁnancial institutions and may serve as a useful tool for calibrating policy responses.

BANKING BEYOND BANKS AND MONEY
A GUIDE TO BANKING SERVICES IN THE TWENTY-FIRST CENTURY
Springer Do you know how banking and money will look like in the new digital age? This book collects the voices of
leading scholars, entrepreneurs, policy makers and consultants who, through their expertise and keen analytical skills,
are best positioned to picture from various angles the ongoing technological revolution in banking and ﬁnance. You
will learn how lending and borrowing can exist without banks; how new forms of money can compete to better serve
diﬀerent society needs; how new technologies are banking the unbanked communities in the poorest parts of the
world, and how ideas and small projects can be ﬁnanced by the crowds without the need to rely upon banks. You will
learn how, in the new digital age, we will interact with new self-organised and autonomous companies that operate
without any human involvement, based on a set of programmed and incorruptible rules. You will learn that new
business models will emerge thanks to technology-enabled platforms, upon which one can build new forms of nonhierarchical cooperation between strangers. And you will also learn that new forms of risks and threats are emerging
that will destabilise our systems and jeopardise the stability of our ﬁnancial order.

CREDIT RISK FRONTIERS
SUBPRIME CRISIS, PRICING AND HEDGING, CVA, MBS, RATINGS, AND LIQUIDITY
John Wiley & Sons A timely guide to understanding and implementing credit derivatives Credit derivatives are here to
stay and will continue to play a role in ﬁnance in the future. But what will that role be? What issues and challenges
should be addressed? And what lessons can be learned from the credit mess? Credit Risk Frontiers oﬀers answers to
these and other questions by presenting the latest research in this ﬁeld and addressing important issues exposed by
the ﬁnancial crisis. It covers this subject from a real world perspective, tackling issues such as liquidity, poor data, and
credit spreads, as well as the latest innovations in portfolio products and hedging and risk management techniques.
Provides a coherent presentation of recent advances in the theory and practice of credit derivatives Takes into account
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the new products and risk requirements of a post ﬁnancial crisis world Contains information regarding various aspects
of the credit derivative market as well as cutting edge research regarding those aspects If you want to gain a better
understanding of how credit derivatives can help your trading or investing endeavors, then Credit Risk Frontiers is a
book you need to read.

HIGH-FREQUENCY FINANCIAL ECONOMETRICS
Princeton University Press High-frequency trading is an algorithm-based computerized trading practice that allows
ﬁrms to trade stocks in milliseconds. Over the last ﬁfteen years, the use of statistical and econometric methods for
analyzing high-frequency ﬁnancial data has grown exponentially. This growth has been driven by the increasing
availability of such data, the technological advancements that make high-frequency trading strategies possible, and
the need of practitioners to analyze these data. This comprehensive book introduces readers to these emerging
methods and tools of analysis. Yacine Aït-Sahalia and Jean Jacod cover the mathematical foundations of stochastic
processes, describe the primary characteristics of high-frequency ﬁnancial data, and present the asymptotic concepts
that their analysis relies on. Aït-Sahalia and Jacod also deal with estimation of the volatility portion of the model,
including methods that are robust to market microstructure noise, and address estimation and testing questions
involving the jump part of the model. As they demonstrate, the practical importance and relevance of jumps in
ﬁnancial data are universally recognized, but only recently have econometric methods become available to rigorously
analyze jump processes. Aït-Sahalia and Jacod approach high-frequency econometrics with a distinct focus on the
ﬁnancial side of matters while maintaining technical rigor, which makes this book invaluable to researchers and
practitioners alike.

A CRITICAL APPRAISAL OF INITIAL COIN OFFERINGS
LIFTING THE “DIGITAL TOKEN’S VEIL”
BRILL A Critical Appraisal of Initial Coin Oﬀerings: Lifting the “Digital Token’s Veil” examines the merits of regulating
initial coin oﬀerings under traditional securities regulations and provides and in-depth analysis of digital tokens as a
new asset class.
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ECSM2016-PROCEEDINGS OF THE 3RD EUROPEAN CONFERENCE ON SOCIAL MEDIA
Academic Conferences and publishing limited

DIGITALISATION AND DEVELOPMENT
ISSUES FOR INDIA AND BEYOND
Springer Nature This book investigates the impact of information and communication technologies (ICTs) on
development and well-being (beyond economic beneﬁts) and highlights some emerging issues relating to the realities,
constraints and digital divides with particular reference to India. It collects a series of novel contributions, studying
the Indian experience in an international cross-country perspective. The book also discusses economic, social, and
behavioural aspects of well-being as well as access to ICTs across regions, states and individuals to account for the
digital divide. The book establishes an aggregate relationship between ICT exposure and well-being at the country
level and addresses a number of fundamental issues, such as whether ICT raises the level of transparency and
governance. Based on case studies and anecdotal evidence, it then further assesses the eﬀective implementation of
service delivery through ICT innovations. The book is divided into four parts: The introductory part surveys the
literature and presents background information on the Indian case; introduces the main themes on the relationships
between ICT, socio-economic development and digital divides; and provides a summary and roadmap to the chapters of
the book. Part II focuses on the impact of ICT on economic performance, including economic growth, productivity and
trade. Part III examines the extent of the digital divides in India, including international, regional as well as interpersonal inequality. Finally, Part IV investigates the impact of ICT on governance, users’ well-being and social
outcomes. Combining insights from analyses of a variety of socio-economic dimensions related to digitalisation, this
book is relevant for a wide range of scholars and researchers across disciplines, as well as practitioners and policymakers. While the book has a main focus on India, various contributions take an international cross-country
comparative perspective, and the results have general relevance for digitalisation and development. On the whole, the
main message of this book is that the impact of ICTs is contingent upon other assets, capabilities and institutional
conditions. National policies should, therefore, not only promote digitalization as such but also ensure its co-evolution
and complementarity with a variety of other country-speciﬁc factors. Chapter 'Digitalisation and Development: Issues
for India and Beyond' of this book is available open access under a CC BY 4.0 license at link.springer.com
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COST OF CAPITAL
APPLICATIONS AND EXAMPLES
John Wiley & Sons Praise for Cost of Capital, Fourth Edition "This book is the most incisive and exhaustive treatment of
this critical subject to date." —From the Foreword by Stephen P. Lamb, Esq., Partner, Paul, Weiss, Rifkind, Wharton &
Garrison LLP, and former vice chancellor, Delaware Court of Chancery "Cost of Capital, Fourth Edition treats both the
theory and the practical applications from the view of corporate management and investors. It contains in-depth
guidance to assist corporate executives and their staﬀs in estimating cost of capital like no other book does. This book
will serve corporate practitioners as a comprehensive reference book on this challenging topic in these most
challenging economic times." —Robert L. Parkinson Jr., Chairman and Chief Executive Oﬃce, Baxter International Inc.,
and former dean, School of Business Administration and Graduate School of Business, Loyola University of Chicago
"Shannon Pratt and Roger Grabowski have consolidated information on both the theoretical framework and the
practical applications needed by corporate executives and their staﬀs in estimating cost of capital in these everchanging economic times. It provides guidance to assist corporate practitioners from the corporate management point
of view. For example, the discussions on measuring debt capacity is especially timely in this changing credit market
environment. The book serves corporate practitioners as a solid reference." —Franco Baseotto, Executive Vice
President, Chief Financial Oﬃcer, and Treasurer, Foster Wheeler AG "When computing the cost of capital for a ﬁrm, it
can be fairly said that for every rule, there are a hundred exceptions. Shannon Pratt and Roger Grabowski should be
credited with not only deﬁning the basic rules that govern the computation of the cost of capital, but also a road map
to navigate through the hundreds of exceptions. This belongs in every practitioner's collection of must-have valuation
books." —Aswath Damodaran, Professor, Stern School of Business, New York University "Pratt and Grabowski have
done it again. Just when you thought they couldn't possibly do a better job, they did. Cost of Capital, Fourth Edition is
a terriﬁc resource. It is without a doubt the most comprehensive book on this subject today. What really distinguishes
this book from other such texts is the fact that it is easy to read—no small feat given the exhaustive and detailed
research and complicated subject matter. This book makes you think hard about all the alternative views out there and
helps move the valuation profession forward." —James R. Hitchner, CPA/ABV/CFF, ASA, Managing Director, Financial
Valuation Advisors; CEO, Valuation Products and Services; Editor in Chief, Financial Valuation and Litigation Expert;
and President, Financial Consulting Group "The Fourth Edition of Cost of Capital continues to be a 'one-stop shop' for
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background and current thinking on the development and uses of rates of return on capital. While it will have an
appeal for a wide variety of constituents, it should serve as required reading and as a reference volume for students of
ﬁnance and practitioners of business valuation. Readers will continue to ﬁnd the volume to be a solid foundation for
continued debate and research on the topic for many years to come." —Anthony V. Aaron, Americas Leader, Quality
and Risk Management, Ernst & Young Transaction Advisory Services

THE FUTURE OF THE GULF REGION
VALUE CHANGE AND GLOBAL CYCLES
Springer Nature This book studies values and attitudes in the Gulf region. In light of global power shifts, the
threatening collapse of internal security in the West, and uncertainty about the current leadership vacuum in world
society, this book explores a future leading role of the Gulf countries in such institutions as the G-20 and the OECD.
Based on rigorous analysis of macro-level data and opinion surveys with relevance for the Gulf region, it analyzes the
global macro-factors shaping the Gulf's future at a time of the global COVID-19 crisis and depression and rising global
tensions. Starting with an empirical time series analysis of the long cycles of global politics and economics, it
highlights the implications for the Gulf region. Oﬀering a multivariate analysis of civil society values in the Gulf, the
author analyzes value changes and attitudes on antisemitism, political Islam, internal security, democracy, and other
issues of Arab politics. The partially optimistic conclusions of the study testify to the underestimated and incipient
maturity of the Gulf’s civil society and strongly suggest that the Gulf's future is rather with the free societies of the
West and not with a Neo-Ottoman Empire in whatever form. "Exceptional in scope and right up-to-the-minute in
coverage" Brian M Pollins, Associate, Professor Emeritus, The Ohio State University. "An outstanding and topical book
by an astute scholar of the MENA region" Professor Hussein Solomon, Academic Head of Department, Political Studies
and Governance, University of the Free State, South Africa. "The most comprehensive and insightful study on the
subject to date" Manfred B. Steger, Professor of Sociology, University of Hawai'i at Manoa and Global Professorial
Fellow, Western Sydney University.

NON-LINEAR TIME SERIES MODELS IN EMPIRICAL FINANCE
Cambridge University Press Although many of the models commonly used in empirical ﬁnance are linear, the nature of
ﬁnancial data suggests that non-linear models are more appropriate for forecasting and accurately describing returns
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and volatility. The enormous number of non-linear time series models appropriate for modeling and forecasting
economic time series models makes choosing the best model for a particular application daunting. This classroomtested advanced undergraduate and graduate textbook, ﬁrst published in 2000, provides a rigorous treatment of
recently developed non-linear models, including regime-switching and artiﬁcial neural networks. The focus is on the
potential applicability for describing and forecasting ﬁnancial asset returns and their associated volatility. The models
are analysed in detail and are not treated as 'black boxes'. Illustrated using a wide range of ﬁnancial data, drawn from
sources including the ﬁnancial markets of Tokyo, London and Frankfurt.

COST OF CAPITAL, + WEBSITE
APPLICATIONS AND EXAMPLES
John Wiley & Sons A one-stop shop for background and current thinking on the development and uses of rates of return
on capital Completely revised for this highly anticipated ﬁfth edition, Cost of Capital contains expanded materials on
estimating the basic building blocks of the cost of equity capital, the risk-free rate, and equity risk premium. There is
also discussion of the volatility created by the ﬁnancial crisis in 2008, the subsequent recession and uncertain
recovery, and how those events have fundamentally changed how we need to interpret the inputs to the models we
use to develop these estimates. The book includes new case studies providing comprehensive discussion of cost of
capital estimates for valuing a business and damages calculations for small and medium-sized businesses, crossreferenced to the chapters covering the theory and data. Addresses equity risk premium and the risk-free rate,
including the impact of Federal Reserve actions Explores how to use Morningstar's Ibbotson and Duﬀ Phelps Risk
Premium Report data Discusses the global cost of capital estimation, including a new size study of European countries
Cost of Capital, Fifth Edition puts an emphasis on practical application. To that end, this updated edition provides
readers with exclusive access to a companion website ﬁlled with supplementary materials, allowing you to continue to
learn in a hands-on fashion long after closing the book.

EQUITY VALUATION
Now Publishers Inc Equity Valuation reviews and critically examines the standard approach to equity valuation using a
constant risk-adjusted cost of capital and develops a new valuation approach discounting risk-adjusted fundamentals
using nominal zero-coupon interest rates. Equity Valuation is organized as follows. Chapter 2 (Risk-adjusted Discount
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Rates) reviews standard valuation models based on risk-adjusted discount rates. Chapter 3 (Multi-period Asset Pricing
Theory and Accounting Relations) examines key results from multi-period asset pricing theory in discrete-time, and
shows how equity valuation models can equivalently be based on free cash ﬂows or accrual accounting numbers. Based
on these results, the authors derive an accounting-based multi-period equity valuation model presented in Chapter 4
(An Accounting-based Multi-period Equity Valuation Model) with equilibrium risk-adjustments determined by prices of
aggregate consumption claims. Chapter 5 (Equity Valuation with HARA Utility) includes a general equilibrium analysis
of a setting in which the investors have HARA utility, and aggregate consumption and residual operating income are
jointly normally distributed. A set of appendices follows including Appendix B that extends the setting to preferences
with external habit formation (which recently has gained popularity in asset pricing theory), and Appendix C, which
discusses the relationship between risk-adjusted expected cash ﬂows and certainty equivalents.

LARGE DIMENSIONAL FACTOR ANALYSIS
Now Publishers Inc Large Dimensional Factor Analysis provides a survey of the main theoretical results for large
dimensional factor models, emphasizing results that have implications for empirical work. The authors focus on the
development of the static factor models and on the use of estimated factors in subsequent estimation and inference.
Large Dimensional Factor Analysis discusses how to determine the number of factors, how to conduct inference when
estimated factors are used in regressions, how to assess the adequacy pf observed variables as proxies for latent
factors, how to exploit the estimated factors to test unit

RISKS
FEATURE PAPERS 2020
MDPI This book is a collection of feature articles published in Risks in 2020. They were all written by experts in their
respective ﬁelds. In these articles, they all develop and present new aspects and insights that can help us to
understand and cope with the diﬀerent and ever-changing aspects of risks. In some of the feature articles the
probabilistic risk modeling is the central focus, whereas impact and innovation, in the context of ﬁnancial economics
and actuarial science, is somewhat retained and left for future research. In other articles it is the other way around.
Ideas and perceptions in ﬁnancial markets are the driving force of the research but they do not necessarily rely on
innovation in the underlying risk models. Together, they are state-of-the-art, expert-led, up-to-date contributions,
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demonstrating what Risks is and what Risks has to oﬀer: articles that focus on the central aspects of insurance and
ﬁnancial risk management, that detail progress and paths of further development in understanding and dealing
with...risks. Asking the same type of questions (which risk allocation and mitigation should be provided, and why?)
creates value from three diﬀerent perspectives: the normative perspective of market regulator; the existential
perspective of the ﬁnancial institution; the phenomenological perspective of the individual consumer or policy holder.

STRUCTURAL VECTOR AUTOREGRESSIVE ANALYSIS
Cambridge University Press This book discusses the econometric foundations of structural vector autoregressive
modeling, as used in empirical macroeconomics, ﬁnance, and related ﬁelds.

QUANTITATIVE ANALYSIS, DERIVATIVES MODELING, AND TRADING STRATEGIES
IN THE PRESENCE OF COUNTERPARTY CREDIT RISK FOR THE FIXED-INCOME MARKET
World Scientiﬁc This book addresses selected practical applications and recent developments in the areas of
quantitative ﬁnancial modeling in derivatives instruments, some of which are from the authorsOCO own research and
practice. While the primary scope of this book is the ﬁxed-income market (with further focus on the interest rate
market), many of the methodologies presented also apply to other ﬁnancial markets, such as the credit, equity, and
foreign exchange markets. This book, which assumes that the reader is familiar with the basics of stochastic calculus
and derivatives modeling, is written from the point of view of ﬁnancial engineers or practitioners, and, as such, it puts
more emphasis on the practical applications of ﬁnancial mathematics in the real market than the mathematics itself
with precise (and tedious) technical conditions. It attempts to combine economic insights with mathematics and
modeling so as to help the reader develop intuitions. In addition, the book addresses the counterparty credit risk
modeling, pricing, and arbitraging strategies, which are relatively recent developments and are of increasing
importance. It also discusses various trading structuring strategies and touches upon some popular credit/IR/FX hybrid
products, such as PRDC, TARN, Snowballs, Snowbears, CCDS, credit extinguishers."

ANNALS OF ENTREPRENEURSHIP EDUCATION AND PEDAGOGY _ 2014
Edward Elgar Publishing A sizable gap exists between the ample demands for (and growing supply of)
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entrepreneurship education and our understanding of how to best approach the teaching and learning of
entrepreneurship. To help close this gap, the United States Association for

A FRESH LOOK AT FRAUD
THEORETICAL AND APPLIED PERSPECTIVES
Routledge A Fresh Look at Fraud features psychologists, criminologists, and computer scientists to address the stateof-the-art research on the rising problem of fraud, scams, and ﬁnancial abuse, stimulating a cross-disciplinary
exchange of ideas, theories, methods, and practices. In this timely volume, Yaniv Hanoch and Stacey Wood bring
together leading international researchers to discuss and review state-of-the-art research in fraud research, adopting
diverse methodologies (from experimental to neuroimaging), perspectives, and questions. The book addresses topics
such as mass marketing fraud, ﬁnancial exploitation, ageing and cyber fraud, risk factors associated with becoming a
fraud victim and online/cryptocurrency fraud. It oﬀers a holistic picture of emerging trends and issues in fraud
research and also includes discussion of the ‘Next Frontiers’ in research and important insights on how to create
solutions. This book will be a crucial read for practitioners and researchers engaged in fraud research and other ﬁelds
such as Forensic Psychology, Social Psychology, Criminal Behavior, and Criminology, as well as for postgraduates
training in these ﬁelds.

RISK, UNCERTAINTY AND PROFIT
Courier Corporation DIVThis enduring economics text provided the theoretical basis of the entrepreneurial American
economy during the post-industrial era. A revolutionary work, it taught the world how to systematically distinguish
between risk and uncertainty. /div

DEVELOPMENTS IN INFORMATION & KNOWLEDGE MANAGEMENT FOR BUSINESS APPLICATIONS
VOLUME 2
Springer Nature This book provides practical knowledge on diﬀerent aspects of information and knowledge
management in businesses. For enterprises/businesses those intend to remain prosperous and proliﬁc, it is critically
important to share best practices, ensure eﬃcient information ﬂow across company, capturing shared knowledge
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centrally, and communicate compliance rules, i.e. managing competently information in general. It enables faster and
better decisions by helping employees’ to build a strong expertise and by avoiding duplicated projects. Thus, the
second volume of this series subline continues to explore diﬀerent aspects of information and knowledge handling as
well as doing business with information. We survey further the key aspects of managerial implications of the
informational business. The novel methodologies and practices for the business information processing as well as
application of mathematical models to the business analytics and eﬃcient management are examined.

DISCRETIZATION OF PROCESSES
Springer Science & Business Media In applications, and especially in mathematical ﬁnance, random time-dependent
events are often modeled as stochastic processes. Assumptions are made about the structure of such processes, and
serious researchers will want to justify those assumptions through the use of data. As statisticians are wont to say, “In
God we trust; all others must bring data.” This book establishes the theory of how to go about estimating not just
scalar parameters about a proposed model, but also the underlying structure of the model itself. Classic statistical
tools are used: the law of large numbers, and the central limit theorem. Researchers have recently developed creative
and original methods to use these tools in sophisticated (but highly technical) ways to reveal new details about the
underlying structure. For the ﬁrst time in book form, the authors present these latest techniques, based on research
from the last 10 years. They include new ﬁndings. This book will be of special interest to researchers, combining the
theory of mathematical ﬁnance with its investigation using market data, and it will also prove to be useful in a broad
range of applications, such as to mathematical biology, chemical engineering, and physics.

MOBILE COMPUTING AND SUSTAINABLE INFORMATICS
PROCEEDINGS OF ICMCSI 2022
Springer Nature This book gathers selected high-quality research papers presented at International Conference on
Mobile Computing and Sustainable Informatics (ICMCSI 2022) organized by Pulchowk Campus, Institute of Engineering,
Tribhuvan University, Nepal, during 27–28 January 2022. The book discusses recent developments in mobile
communication technologies ranging from mobile edge computing devices, to personalized, embedded and sustainable
applications. The book covers vital topics like mobile networks, computing models, algorithms, sustainable models and
advanced informatics that supports the symbiosis of mobile computing and sustainable informatics.
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HANDBOOK OF FIXED-INCOME SECURITIES
John Wiley & Sons A comprehensive guide to the current theories and methodologies intrinsic to ﬁxed-income
securities Written by well-known experts from a cross section of academia and ﬁnance, Handbook of Fixed-Income
Securities features a compilation of the most up-to-date ﬁxed-income securities techniques and methods. The book
presents crucial topics of ﬁxed income in an accessible and logical format. Emphasizing empirical research and real-life
applications, the book explores a wide range of topics from the risk and return of ﬁxed-income investments, to the
impact of monetary policy on interest rates, to the post-crisis new regulatory landscape. Well organized to cover
critical topics in ﬁxed income, Handbook of Fixed-Income Securities is divided into eight main sections that feature: •
An introduction to ﬁxed-income markets such as Treasury bonds, inﬂation-protected securities, money markets,
mortgage-backed securities, and the basic analytics that characterize them • Monetary policy and ﬁxed-income
markets, which highlight the recent empirical evidence on the central banks’ inﬂuence on interest rates, including the
recent quantitative easing experiments • Interest rate risk measurement and management with a special focus on the
most recent techniques and methodologies for asset-liability management under regulatory constraints • The
predictability of bond returns with a critical discussion of the empirical evidence on time-varying bond risk premia,
both in the United States and abroad, and their sources, such as liquidity and volatility • Advanced topics, with a focus
on the most recent research on term structure models and econometrics, the dynamics of bond illiquidity, and the
puzzling dynamics of stocks and bonds • Derivatives markets, including a detailed discussion of the new regulatory
landscape after the ﬁnancial crisis and an introduction to no-arbitrage derivatives pricing • Further topics on
derivatives pricing that cover modern valuation techniques, such as Monte Carlo simulations, volatility surfaces, and
no-arbitrage pricing with regulatory constraints • Corporate and sovereign bonds with a detailed discussion of the
tools required to analyze default risk, the relevant empirical evidence, and a special focus on the recent sovereign
crises A complete reference for practitioners in the ﬁelds of ﬁnance, business, applied statistics, econometrics, and
engineering, Handbook of Fixed-Income Securities is also a useful supplementary textbook for graduate and MBA-level
courses on ﬁxed-income securities, risk management, volatility, bonds, derivatives, and ﬁnancial markets. Pietro
Veronesi, PhD, is Roman Family Professor of Finance at the University of Chicago Booth School of Business, where he
teaches Masters and PhD-level courses in ﬁxed income, risk management, and asset pricing. Published in leading
academic journals and honored by numerous awards, his research focuses on stock and bond valuation, return
predictability, bubbles and crashes, and the relation between asset prices and government policies.
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THE SMARTEST PORTFOLIO YOU'LL EVER OWN
A DO-IT-YOURSELF BREAKTHROUGH STRATEGY
Penguin Bestselling author and ﬁnancial blogger, Dan Solin, provides real do-it-yourself investors the means to create
a dynamic-and safe- portfolio that mimics those constructed for some of the major institutional and trust investors in
the country. Readers can maintain complete control over their money-and not sacriﬁce precious points to an advisor or
broker. Using a strategy that minimizes volatility and maximizes returns, Solin makes investing according to the
principles of the most sophisticated ﬁnancial models accessible to individuals in a way that has never been possible
before. As readers have come to expect from Solin, implementing this plan is as simple as one, two, three: open an
account with a discount broker; determine the appropriate asset allocation using the simple questionnaire in the book
or online; input pre-determined ETFs (Exchange Traded Funds) and the allocations for the level of the investor's
individual risk proﬁle. This is the only book that provides the information and practical guidance that readers need to
achieve the very best results with the minimum risk,on their own.

COMPUTATIONAL SCIENCE – ICCS 2021
21ST INTERNATIONAL CONFERENCE, KRAKOW, POLAND, JUNE 16–18, 2021, PROCEEDINGS, PART VI
Springer Nature The six-volume set LNCS 12742, 12743, 12744, 12745, 12746, and 12747 constitutes the proceedings
of the 21st International Conference on Computational Science, ICCS 2021, held in Krakow, Poland, in June 2021.* The
total of 260 full papers and 57 short papers presented in this book set were carefully reviewed and selected from 635
submissions. 48 full and 14 short papers were accepted to the main track from 156 submissions; 212 full and 43 short
papers were accepted to the workshops/ thematic tracks from 479 submissions. The papers were organized in topical
sections named: Part I: ICCS Main Track Part II: Advances in High-Performance Computational Earth Sciences:
Applications and Frameworks; Applications of Computational Methods in Artiﬁcial Intelligence and Machine Learning;
Artiﬁcial Intelligence and High-Performance Computing for Advanced Simulations; Biomedical and Bioinformatics
Challenges for Computer Science Part III: Classiﬁer Learning from Diﬃcult Data; Computational Analysis of Complex
Social Systems; Computational Collective Intelligence; Computational Health Part IV: Computational Methods for
Emerging Problems in (dis-)Information Analysis; Computational Methods in Smart Agriculture; Computational
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Optimization, Modelling and Simulation; Computational Science in IoT and Smart Systems Part V: Computer Graphics,
Image Processing and Artiﬁcial Intelligence; Data-Driven Computational Sciences; Machine Learning and Data
Assimilation for Dynamical Systems; MeshFree Methods and Radial Basis Functions in Computational Sciences;
Multiscale Modelling and Simulation Part VI: Quantum Computing Workshop; Simulations of Flow and Transport:
Modeling, Algorithms and Computation; Smart Systems: Bringing Together Computer Vision, Sensor Networks and
Machine Learning; Software Engineering for Computational Science; Solving Problems with Uncertainty; Teaching
Computational Science; Uncertainty Quantiﬁcation for Computational Models *The conference was held virtually.

ILLICIT TRADE MISUSE OF E-COMMERCE FOR TRADE IN COUNTERFEITS
OECD Publishing Networks of illicit trade in counterfeits use many modern solutions, including e-commerce, a tool that
oﬀers numerous advantages for consumers and businesses. The COVID-19 pandemic has accelerated both illicit trade
and its misuse of the online environment.

THE ROUTLEDGE HANDBOOK OF FINTECH
Routledge The Routledge Handbook of FinTech oﬀers comprehensive coverage of the opportunities, challenges and
future trends of ﬁnancial technology. This handbook is a unique and in-depth reference work. It is organised in six
thematic parts. The ﬁrst part outlines the development, funding, and the future trends. The second focuses on
blockchain technology applications and various aspects of cryptocurrencies. The next covers FinTech in banking. A
signiﬁcant element of FinTech, mobile payments and online lending, is included in the fourth part. The ﬁfth continues
with several chapters covering other ﬁnancial services, while the last discusses ethics and regulatory issues. These six
parts represent the most signiﬁcant and overarching themes of FinTech innovations. This handbook will appeal to
students, established researchers seeking a single repository on the subject, as well as policy makers and market
professionals seeking convenient access to a one-stop guide.

PAKISTAN AND AFGHANISTAN: THE (IN)STABILITY FACTOR IN INDIA'S NEIGHBOURHOOD?
THE (IN)STABILITY FACTOR IN INDIA'S NEIGHBOURHOOD?
KW Publishers Pvt Ltd The present volume comes out of a conference held by the IFPS in collaboration with CPWAS at
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Calcutta University in March 2012. The volume comprises of eight essays highlighting on various approaches to the
question of instability in India’s western neighbourhood, and what it could mean for India. The issues covered include
the domestic dynamics of Pakistan, Afghanistan, the extent to which these have a bearing on the foreign policy of the
Government of India, and the economic and social cost extracted by the aura of instability that has come to
characterise the neighbourhood. Springer Nature

INTEREST RATE MODELS - THEORY AND PRACTICE
WITH SMILE, INFLATION AND CREDIT
Springer Science & Business Media The 2nd edition of this successful book has several new features. The calibration
discussion of the basic LIBOR market model has been enriched considerably, with an analysis of the impact of the
swaptions interpolation technique and of the exogenous instantaneous correlation on the calibration outputs. A
discussion of historical estimation of the instantaneous correlation matrix and of rank reduction has been added, and a
LIBOR-model consistent swaption-volatility interpolation technique has been introduced. The old sections devoted to
the smile issue in the LIBOR market model have been enlarged into a new chapter. New sections on local-volatility
dynamics, and on stochastic volatility models have been added, with a thorough treatment of the recently developed
uncertain-volatility approach. Examples of calibrations to real market data are now considered. The fast-growing
interest for hybrid products has led to a new chapter. A special focus here is devoted to the pricing of inﬂation-linked
derivatives. The three ﬁnal new chapters of this second edition are devoted to credit. Since Credit Derivatives are
increasingly fundamental, and since in the reduced-form modeling framework much of the technique involved is
analogous to interest-rate modeling, Credit Derivatives -- mostly Credit Default Swaps (CDS), CDS Options and
Constant Maturity CDS - are discussed, building on the basic short rate-models and market models introduced earlier
for the default-free market. Counterparty risk in interest rate payoﬀ valuation is also considered, motivated by the
recent Basel II framework developments.

RESPONSIBLE INVESTMENT IN FIXED INCOME MARKETS
Taylor & Francis This book provides the world’s ﬁrst comprehensive account of responsible investment for ﬁxed income
investors. It enables readers to understand the key characteristics of ﬁxed income investments and the relevance of
sustainability-related issues to ﬁxed income markets. The expert contributors to this volume explain how
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sustainability-related issues can be taken into account in ﬁxed income research and decision-making, in portfolio
construction, and in active ownership (engagement). They provide a series of detailed case-studies from diﬀerent
parts of the ﬁxed income market (corporate investment grade and high yield, emerging markets, sovereign and
municipal debt), from a range of organisations with a variety of investment approaches. The contributors also provide
in-depth critical analysis of key issues such as the role and inﬂuence of credit rating agencies, green bonds, data and
public policy in shaping investment practice. For investors, this book provides practical guidance on how to improve
the ﬁnancial and the sustainability performance of their ﬁxed income investments. For stakeholders such as
companies, civil society organisations, and governments it allows them to understand the role that ﬁxed income might
play in delivering the Sustainable Development Goals (SDGs), and to understand how they might encourage ﬁxed
income investors to pay greater attention to sustainability-related issues in their investment practices and processes.

HANDBOOK OF FINANCIAL DATA AND RISK INFORMATION I
Cambridge University Press A comprehensive resource for understanding the issues involved in collecting, measuring
and managing data in the ﬁnancial services industry.

UNDERSTANDING RISKS AND UNCERTAINTIES IN ENERGY AND CLIMATE POLICY
MULTIDISCIPLINARY METHODS AND TOOLS FOR A LOW CARBON SOCIETY
Springer This open access book analyzes and seeks to consolidate the use of robust quantitative tools and qualitative
methods for the design and assessment of energy and climate policies. In particular, it examines energy and climate
policy performance and associated risks, as well as public acceptance and portfolio analysis in climate policy, and
presents methods for evaluating the costs and beneﬁts of ﬂexible policy implementation as well as new framings for
business and market actors. In turn, it discusses the development of alternative policy pathways and the identiﬁcation
of optimal switching points, drawing on concrete examples to do so. Lastly, it discusses climate change mitigation
policies’ implications for the agricultural, food, building, transportation, service and manufacturing sectors.

MANAGING UNCERTAINTY, MITIGATING RISK
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TACKLING THE UNKNOWN IN FINANCIAL RISK ASSESSMENT AND DECISION MAKING
Springer Managing Uncertainty, Mitigating Risk proposes that ﬁnancial risk management broaden its approach,
maintaining quantiﬁcation where possible, but incorporating uncertainty. The author shows that by using broad
quantiﬁcation techniques, and using reason as the guiding principle, practitioners can see a more holistic and
complete picture.

APPLICATIONS OF STATE SPACE MODELS IN FINANCE
AN EMPIRICAL ANALYSIS OF THE TIME-VARYING RELATIONSHIP BETWEEN MACROECONOMICS,
FUNDAMENTALS AND PAN-EUROPEAN INDUSTRY PORTFOLIOS
Universitätsverlag Göttingen State space models play a key role in the estimation of time-varying sensitivities in
ﬁnancial markets. The objective of this book is to analyze the relative merits of modern time series techniques, such as
Markov regime switching and the Kalman ﬁlter, to model structural changes in the context of widely used concepts in
ﬁnance.The presented material will be useful for ﬁnancial economists and practitioners who are interested in taking
time-variation in the relationship between ﬁnancial assets and key economic factors explicitly into account. The
empirical part illustrates the application of the various methods under consideration. As a distinctive feature, it
includes a comprehensive analysis of the ability of time-varying coeﬃcient models to estimate and predict the
conditional nature of systematic risks for European industry portfolios.

THE HANDBOOK OF NEWS ANALYTICS IN FINANCE
John Wiley & Sons The Handbook of News Analytics in Finance is a landmarkpublication bringing together the latest
models and applications ofNews Analytics for asset pricing, portfolio construction, tradingand risk control. The content
of the Hand Book is organised to provide arapid yet comprehensive understanding of this topic. Chapter 1 setsout an
overview of News Analytics (NA) with an explanation of thetechnology and applications. The rest of the chapters are
presentedin four parts. Part 1 contains an explanation of methods and modelswhich are used to measure and quantify
news sentiment. In Part 2the relationship between news events and discovery of abnormalreturns (the elusive alpha)
is discussed in detail by the leadingresearchers and industry experts. The material in this part alsocovers potential
application of NA to trading and fund management.Part 3 covers the use of quantiﬁed news for the purpose
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ofmonitoring, early diagnostics and risk control. Part 4 is entirelyindustry focused; it contains insights of experts from
leadingtechnology (content) vendors. It also contains a discussion oftechnologies and ﬁnally a compact directory of
content vendor andﬁnancial analytics companies in the marketplace of NA. Thebook draws equally upon the expertise
of academics andpractitioners who have developed these models and is supported bytwo major content vendors RavenPack and Thomson Reuters - leadingproviders of news analytics software and machine readablenews. The book
will appeal to decision makers in the banking, ﬁnance andinsurance services industry. In particular: asset
managers;quantitative fund managers; hedge fund managers; algorithmictraders; proprietary (program) trading
desks; sell-side ﬁrms;brokerage houses; risk managers and research departments willbeneﬁt from the unique insights
into this new and pertinent areaof ﬁnancial modelling.

ENERGY TRADING AND RISK MANAGEMENT
A PRACTICAL APPROACH TO HEDGING, TRADING AND PORTFOLIO DIVERSIFICATION
John Wiley & Sons A comprehensive overview of trading and risk management in the energy markets Energy Trading
and Risk Management provides a comprehensive overview of global energy markets from one of the foremost
authorities on energy derivatives and quantitative ﬁnance. With an approachable writing style, Iris Mack breaks down
the three primary applications for energy derivatives markets – Risk Management, Speculation, and Investment
Portfolio Diversiﬁcation – in a way that hedge fund traders, consultants, and energy market participants can apply in
their day to day trading activities. Moving from the fundamentals of energy markets through simple and complex
derivatives trading, hedging strategies, and industry-speciﬁc case studies, Dr. Mack walks readers through energy
trading and risk management concepts at an instructive pace, supporting her explanations with real-world examples,
illustrations, charts, and precise deﬁnitions of important and often-misunderstood terms. From stochastic pricing
models for exotic derivatives, to modern portfolio theory (MPT), energy portfolio management (EPM), to case studies
dealing speciﬁcally with risk management challenges unique to wind and hydro-electric power, the bookguides readers
through the complex world of energy trading and risk management to help investors, executives, and energy
professionals ensure proﬁtability and optimal risk mitigation in every market climate. Energy Trading and Risk
Management is a great resource to help grapple with the very interesting but oftentimes complex issues that arise in
energy trading and risk management.
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