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Machine Learning for Asset Management
- Emmanuel Jurczenko 2020-07-16
This new edited volume consists of a collection of original articles written by leading financial economists
and industry experts in the area of machine learning for asset management. The chapters introduce the
reader to some of the latest research developments in the area of equity, multi-asset and factor investing.
Each chapter deals with new methods for return and risk forecasting, stock selection, portfolio
construction, performance attribution and transaction costs modeling. This volume will be of great help to
portfolio managers, asset owners and consultants, as well as academics and students who want to improve
their knowledge of machine learning in asset management.
Automated Trading with R - Chris Conlan 2016-09-28
Learn to trade algorithmically with your existing brokerage, from data management, to strategy
optimization, to order execution, using free and publicly available data. Connect to your brokerage’s API,
and the source code is plug-and-play. Automated Trading with R explains automated trading, starting with
its mathematics and moving to its computation and execution. You will gain a unique insight into the
mechanics and computational considerations taken in building a back-tester, strategy optimizer, and fully
functional trading platform. The platform built in this book can serve as a complete replacement for
commercially available platforms used by retail traders and small funds. Software components are strictly
decoupled and easily scalable, providing opportunity to substitute any data source, trading algorithm, or
brokerage. This book will: Provide a flexible alternative to common strategy automation frameworks, like
Tradestation, Metatrader, and CQG, to small funds and retail traders Offer an understanding of the internal
mechanisms of an automated trading system Standardize discussion and notation of real-world strategy
optimization problems What You Will Learn Understand machine-learning criteria for statistical validity in
the context of time-series Optimize strategies, generate real-time trading decisions, and minimize
computation time while programming an automated strategy in R and using its package library Best
simulate strategy performance in its specific use case to derive accurate performance estimates
Understand critical real-world variables pertaining to portfolio management and performance assessment,
including latency, drawdowns, varying trade size, portfolio growth, and penalization of unused capital Who
This Book Is For Traders/practitioners at the retail or small fund level with at least an undergraduate
background in finance or computer science; graduate level finance or data science students
Methodologies and Applications of Computational Statistics for Machine Intelligence - Samanta,
Debabrata 2021-06-25
With the field of computational statistics growing rapidly, there is a need for capturing the advances and
assessing their impact. Advances in simulation and graphical analysis also add to the pace of the statistical
analytics field. Computational statistics play a key role in financial applications, particularly risk
management and derivative pricing, biological applications including bioinformatics and computational
biology, and computer network security applications that touch the lives of people. With high impacting
areas such as these, it becomes important to dig deeper into the subject and explore the key areas and their
progress in the recent past. Methodologies and Applications of Computational Statistics for Machine
Intelligence serves as a guide to the applications of new advances in computational statistics. This text
holds an accumulation of the thoughts of multiple experts together, keeping the focus on core
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computational statistics that apply to all domains. Covering topics including artificial intelligence, deep
learning, and trend analysis, this book is an ideal resource for statisticians, computer scientists,
mathematicians, lecturers, tutors, researchers, academic and corporate libraries, practitioners,
professionals, students, and academicians.
AngularJS: Maintaining Web Applications - Rodrigo Branas 2016-04-22
Get started with speed building AngularJS applications, and scale up to a full-stack web application, using
the existing AngularJS framework without the trouble of migrating to Angular 2 About This Book Follow the
best practices of the framework to organize and modularize your application Get to grips with Angular's
Model-View-Controller architecture Create application modules with maximum reusability and extensibility
Structure and use AngularJS applications in your MEAN project in your MEAN project Who This Book Is
For This course is for people who want to discover how they can improve their current web applications
with the existing version of Angular without having to worry much about migrating to AngularJS 2 What
You Will Learn Install and set up the AngularJS framework Create your own full-featured and robust
AngularJS web apps Create reusable directives and then extend the behavior of HTML on your web page
Optimize and maintain your web applications Create more powerful full-stack web applications, that draw
on the combined power of AngularJS, Node.js, MongoDB, and Express in the MEAN stack In Detail The
AngularJS course is a journey to help you improve and scale your current web applications with the existing
version of Angular without having to worry about migration to Angular 2. The course is divided into four
modules. The first part—AngularJS Essentials is like a practical guide, filled with many step-by-step
examples that will lead you through the best practices of AngularJS. After a brief introduction, you will
learn how to create reusable components with directives. You will then take a look at many data handling
techniques, discover a complete set of technologies that are capable to accomplish any challenge related to
present, transform, and validate data on the user's interface. Finally, you will discover the best way to deal
with the scope and how to break up the application into separate modules, giving rise to reusable and
interchangeable libraries. With this you've crossed a milestone and are about to enter the world of learning
by example. In the next part—Learning AngularJS By Example, you will learn how to effectively build apps
using the AngularJS platform. You will be building multiple apps on this platform ranging from simple ones
to more complex ones. In this module, you will roll up your coding sleeves and create a serious AngularJS
application by example – a rich featured workout app. Take the coding a step at a time at first, then once
you're coding a full app in this module, a lot of AngularJS will fall right into place for you. The third
module—AngularJS Web Application Development Cookbook, will get you accustomed to the AngularJS
concept armed with a solid understanding of how it works, insight into the best ways to wield it in realworld applications, and annotated code examples. It is a rich library of AngularJS coding solutions that you
can use straight away in your own code projects. You are just a step away from completing this learning
path of AngularJS. The name of the next part—MEAN Web Development itself assures that you are nearing
the destination. The idea is simple with this part, you'll take MongoDB as the database, Express as the web
framework, AngularJS as the frontend framework, and Node.js as the platform, and combine them together
in a modular approach that will ensure the flexibility needed in modern software development. This is also
your graduation to full-stack web development, which can open many new coding and career opportunities
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for you! Style and approach Get up to speed building AngularJS applications, then improve and scale fullstack web applications, using the existing AngularJS framework without the trouble of migrating to Angular
2
R: Data Analysis and Visualization - Tony Fischetti 2016-06-24
Master the art of building analytical models using R About This Book Load, wrangle, and analyze your data
using the world's most powerful statistical programming language Build and customize publication-quality
visualizations of powerful and stunning R graphs Develop key skills and techniques with R to create and
customize data mining algorithms Use R to optimize your trading strategy and build up your own risk
management system Discover how to build machine learning algorithms, prepare data, and dig deep into
data prediction techniques with R Who This Book Is For This course is for data scientist or quantitative
analyst who are looking at learning R and take advantage of its powerful analytical design framework. It's a
seamless journey in becoming a full-stack R developer. What You Will Learn Describe and visualize the
behavior of data and relationships between data Gain a thorough understanding of statistical reasoning and
sampling Handle missing data gracefully using multiple imputation Create diverse types of bar charts using
the default R functions Familiarize yourself with algorithms written in R for spatial data mining, text
mining, and so on Understand relationships between market factors and their impact on your portfolio
Harness the power of R to build machine learning algorithms with real-world data science applications
Learn specialized machine learning techniques for text mining, big data, and more In Detail The R learning
path created for you has five connected modules, which are a mini-course in their own right. As you
complete each one, you'll have gained key skills and be ready for the material in the next module! This
course begins by looking at the Data Analysis with R module. This will help you navigate the R environment.
You'll gain a thorough understanding of statistical reasoning and sampling. Finally, you'll be able to put
best practices into effect to make your job easier and facilitate reproducibility. The second place to explore
is R Graphs, which will help you leverage powerful default R graphics and utilize advanced graphics
systems such as lattice and ggplot2, the grammar of graphics. You'll learn how to produce, customize, and
publish advanced visualizations using this popular and powerful framework. With the third module,
Learning Data Mining with R, you will learn how to manipulate data with R using code snippets and be
introduced to mining frequent patterns, association, and correlations while working with R programs. The
Mastering R for Quantitative Finance module 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 module, you will be well-versed with various financial techniques using R and will be able to
place good bets while making financial decisions. Finally, we'll look at the Machine Learning with R
module. With this module, you'll discover all the analytical tools you need to gain insights from complex
data and learn how to choose the correct algorithm for your specific needs. You'll also learn to apply
machine learning methods to deal with common tasks, including classification, prediction, forecasting, and
so on. Style and approach Learn data analysis, data visualization techniques, data mining, and machine
learning all using R and also learn to build models in quantitative finance using this powerful language.
R: Recipes for Analysis, Visualization and Machine Learning - Viswa Viswanathan 2016-11-24
Get savvy with R language and actualize projects aimed at analysis, visualization and machine learning
About This Book Proficiently analyze data and apply machine learning techniques Generate visualizations,
develop interactive visualizations and applications to understand various data exploratory functions in R
Construct a predictive model by using a variety of machine learning packages Who This Book Is For This
Learning Path is ideal for those who have been exposed to R, but have not used it extensively yet. It covers
the basics of using R and is written for new and intermediate R users interested in learning. This Learning
Path also provides in-depth insights into professional techniques for analysis, visualization, and machine
learning with R – it will help you increase your R expertise, regardless of your level of experience. What You
Will Learn Get data into your R environment and prepare it for analysis Perform exploratory data analyses
and generate meaningful visualizations of the data Generate various plots in R using the basic R plotting
techniques Create presentations and learn the basics of creating apps in R for your audience Create and
inspect the transaction dataset, performing association analysis with the Apriori algorithm Visualize
associations in various graph formats and find frequent itemset using the ECLAT algorithm Build, tune, and
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evaluate predictive models with different machine learning packages Incorporate R and Hadoop to solve
machine learning problems on big data In Detail The R language is a powerful, open source, functional
programming language. At its core, R is a statistical programming language that provides impressive tools
to analyze data and create high-level graphics. This Learning Path is chock-full of recipes. Literally! It aims
to excite you with awesome projects focused on analysis, visualization, and machine learning. We'll start off
with data analysis – this will show you ways to use R to generate professional analysis reports. We'll then
move on to visualizing our data – this provides you with all the guidance needed to get comfortable with
data visualization with R. Finally, we'll move into the world of machine learning – this introduces you to
data classification, regression, clustering, association rule mining, and dimension reduction. This Learning
Path combines some of the best that Packt has to offer in one complete, curated package. It includes
content from the following Packt products: R Data Analysis Cookbook by Viswa Viswanathan and Shanthi
Viswanathan R Data Visualization Cookbook by Atmajitsinh Gohil Machine Learning with R Cookbook by
Yu-Wei, Chiu (David Chiu) Style and approach This course creates a smooth learning path that will teach
you how to analyze data and create stunning visualizations. The step-by-step instructions provided for each
recipe in this comprehensive Learning Path will show you how to create machine learning projects with R.
Quantitative Trading with R - Harry Georgakopoulos 2015-02-02
Quantitative Finance with R offers a winning strategy for devising expertly-crafted and workable trading
models using the R open source programming language, providing readers with a step-by-step approach to
understanding complex quantitative finance problems and building functional computer code.
Analyzing Financial Data and Implementing Financial Models Using
- Clifford
R S. Ang 2021-06-23
This advanced undergraduate/graduate textbook teaches students in finance and economics how to use R to
analyse financial data and implement financial models. It demonstrates how to take publically available
data and manipulate, implement models and generate outputs typical for particular analyses. A wide
spectrum of timely and practical issues in financial modelling are covered including return and risk
measurement, portfolio management, option pricing and fixed income analysis. This new edition updates
and expands upon the existing material providing updated examples and new chapters on equities,
simulation and trading strategies, including machine learnings techniques. Select data sets are available
online.
R for Data Science Cookbook - Yu-Wei, Chiu (David Chiu) 2016-07-29
Over 100 hands-on recipes to effectively solve real-world data problems using the most popular R packages
and techniques About This Book Gain insight into how data scientists collect, process, analyze, and
visualize data using some of the most popular R packages Understand how to apply useful data analysis
techniques in R for real-world applications An easy-to-follow guide to make the life of data scientist easier
with the problems faced while performing data analysis Who This Book Is For This book is for those who
are already familiar with the basic operation of R, but want to learn how to efficiently and effectively
analyze real-world data problems using practical R packages. What You Will Learn Get to know the
functional characteristics of R language Extract, transform, and load data from heterogeneous sources
Understand how easily R can confront probability and statistics problems Get simple R instructions to
quickly organize and manipulate large datasets Create professional data visualizations and interactive
reports Predict user purchase behavior by adopting a classification approach Implement data mining
techniques to discover items that are frequently purchased together Group similar text documents by using
various clustering methods In Detail This cookbook offers a range of data analysis samples in simple and
straightforward R code, providing step-by-step resources and time-saving methods to help you solve data
problems efficiently. The first section deals with how to create R functions to avoid the unnecessary
duplication of code. You will learn how to prepare, process, and perform sophisticated ETL for
heterogeneous data sources with R packages. An example of data manipulation is provided, illustrating how
to use the “dplyr” and “data.table” packages to efficiently process larger data structures. We also focus on
“ggplot2” and show you how to create advanced figures for data exploration. In addition, you will learn how
to build an interactive report using the “ggvis” package. Later chapters offer insight into time series
analysis on financial data, while there is detailed information on the hot topic of machine learning,
including data classification, regression, clustering, association rule mining, and dimension reduction. By
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the end of this book, you will understand how to resolve issues and will be able to comfortably offer
solutions to problems encountered while performing data analysis. Style and approach This easy-to-follow
guide is full of hands-on examples of data analysis with R. Each topic is fully explained beginning with the
core concept, followed by step-by-step practical examples, and concluding with detailed explanations of
each concept used.
An Introduction to Analysis of Financial Data with R - Ruey S. Tsay 2014-08-21
A complete set of statistical tools for beginning financial analysts from a leading authority Written by one of
the leading experts on the topic, An Introduction to Analysis of Financial Data with R explores basic
concepts of visualization of financial data. Through a fundamental balance between theory and applications,
the book supplies readers with an accessible approach to financial econometric models and their
applications to real-world empirical research. The author supplies a hands-on introduction to the analysis of
financial data using the freely available R software package and case studies to illustrate actual
implementations of the discussed methods. The book begins with the basics of financial data, discussing
their summary statistics and related visualization methods. Subsequent chapters explore basic time series
analysis and simple econometric models for business, finance, and economics as well as related topics
including: Linear time series analysis, with coverage of exponential smoothing for forecasting and methods
for model comparison Different approaches to calculating asset volatility and various volatility models Highfrequency financial data and simple models for price changes, trading intensity, and realized volatility
Quantitative methods for risk management, including value at risk and conditional value at risk
Econometric and statistical methods for risk assessment based on extreme value theory and quantile
regression Throughout the book, the visual nature of the topic is showcased through graphical
representations in R, and two detailed case studies demonstrate the relevance of statistics in finance. A
related website features additional data sets and R scripts so readers can create their own simulations and
test their comprehension of the presented techniques. An Introduction to Analysis of Financial Data with R
is an excellent book for introductory courses on time series and business statistics at the upperundergraduate and graduate level. The book is also an excellent resource for researchers and practitioners
in the fields of business, finance, and economics who would like to enhance their understanding of financial
data and today's financial markets.
R Graphs Cookbook Second Edition - Jaynal Abedin 2014-10-28
Targeted at those with an existing familiarity with R programming, this practical guide will appeal directly
to programmers interested in learning effective data visualization techniques with R and a wide-range of its
associated libraries.
RStudio for R Statistical Computing Cookbook
- Andrea Cirillo 2016-04-29
Over 50 practical and useful recipes to help you perform data analysis with R by unleashing every native
RStudio feature About This Book 54 useful and practical tasks to improve working systems Includes
optimizing performance and reliability or uptime, reporting, system management tools, interfacing to
standard data ports, and so on Offers 10-15 real-life, practical improvements for each user type Who This
Book Is For This book is targeted at R statisticians, data scientists, and R programmers. Readers with R
experience who are looking to take the plunge into statistical computing will find this Cookbook particularly
indispensable. What You Will Learn Familiarize yourself with the latest advanced R console features Create
advanced and interactive graphics Manage your R project and project files effectively Perform reproducible
statistical analyses in your R projects Use RStudio to design predictive models for a specific domain-based
application Use RStudio to effectively communicate your analyses results and even publish them to a blog
Put yourself on the frontiers of data science and data monetization in R with all the tools that are needed to
effectively communicate your results and even transform your work into a data product In Detail The
requirement of handling complex datasets, performing unprecedented statistical analysis, and providing
real-time visualizations to businesses has concerned statisticians and analysts across the globe. RStudio is a
useful and powerful tool for statistical analysis that harnesses the power of R for computational statistics,
visualization, and data science, in an integrated development environment. This book is a collection of
recipes that will help you learn and understand RStudio features so that you can effectively perform
statistical analysis and reporting, code editing, and R development. The first few chapters will teach you
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how to set up your own data analysis project in RStudio, acquire data from different data sources, and
manipulate and clean data for analysis and visualization purposes. You'll get hands-on with various data
visualization methods using ggplot2, and you will create interactive and multidimensional visualizations
with D3.js. Additional recipes will help you optimize your code; implement various statistical models to
manage large datasets; perform text analysis and predictive analysis; and master time series analysis,
machine learning, forecasting; and so on. In the final few chapters, you'll learn how to create reports from
your analytical application with the full range of static and dynamic reporting tools that are available in
RStudio so that you can effectively communicate results and even transform them into interactive web
applications. Style and approach RStudio is an open source Integrated Development Environment (IDE) for
the R platform. The R programming language is used for statistical computing and graphics, which RStudio
facilitates and enhances through its integrated environment. This Cookbook will help you learn to write
better R code using the advanced features of the R programming language using RStudio. Readers will
learn advanced R techniques to compute the language and control object evaluation within R functions.
Some of the contents are: Accessing an API with R Substituting missing values by interpolation Performing
data filtering activities R Statistical implementation for Geospatial data Developing shiny add-ins to expand
RStudio functionalities Using GitHub with RStudio Modelling a recommendation engine with R Using R
Markdown for static and dynamic reporting Curating a blog through RStudio Advanced statistical modelling
with R and RStudio
Practical R 4 - Jon Westfall 2020-06-30
Get started with an accelerated introduction to the R ecosystem, programming language, and tools
including R script and RStudio. Utilizing many examples and projects, this book teaches you how to get
data into R and how to work with that data using R. Once grounded in the fundamentals, the rest of
Practical R 4 dives into specific projects and examples starting with running and analyzing a survey using R
and LimeSurvey. Next, you'll carry out advanced statistical analysis using R and MouselabWeb. Then, you’ll
see how R can work for you without statistics, including how R can be used to automate data formatting,
manipulation, reporting, and custom functions. The final part of this book discusses using R on a server;
you’ll build a script with R that can run an RStudio Server and monitor a report source for changes to alert
the user when something has changed. This project includes both regular email alerting and push
notification. And, finally, you’ll use R to create a customized daily rundown report of a person's most
important information such as a weather report, daily calendar, to-do's and more. This demonstrates how to
automate such a process so that every morning, the user navigates to the same web page and gets the
updated report. What You Will Learn Set up and run an R script, including installation on a new machine
and downloading and configuring R Turn any machine into a powerful data analytics platform accessible
from anywhere with RStudio Server Write basic R scripts and modify existing scripts to suit your own needs
Create basic HTML reports in R, inserting information as neededBuild a basic R package and distribute it
Who This Book Is For Some prior exposure to statistics, programming, and maybe SAS is recommended but
not required.
Applied Technical Analysis for Advanced Learners and Practitioners - Indranarain Ramlall 2016-12-05
Introducing readers to technical analysis in a more succinct and practical way, Ramlall focuses on the key
aspects, benefits, drawbacks, and main tools of technical analysis. Chart Patterns, Point & Figure,
Stochastics, Sentiment indicators, RSI, R, Candlesticks and more are covered, including both concepts and
practical applications.
Text Mining in Practice with
- Ted
R Kwartler 2017-07-24
A reliable, cost-effective approach to extracting priceless business information from all sources of text
Excavating actionable business insights from data is a complex undertaking, and that complexity is
magnified by an order of magnitude when the focus is on documents and other text information. This book
takes a practical, hands-on approach to teaching you a reliable, cost-effective approach to mining the vast,
untold riches buried within all forms of text using R. Author Ted Kwartler clearly describes all of the tools
needed to perform text mining and shows you how to use them to identify practical business applications to
get your creative text mining efforts started right away. With the help of numerous real-world examples and
case studies from industries ranging from healthcare to entertainment to telecommunications, he
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demonstrates how to execute an array of text mining processes and functions, including sentiment scoring,
topic modelling, predictive modelling, extracting clickbait from headlines, and more. You’ll learn how to:
Identify actionable social media posts to improve customer service Use text mining in HR to identify
candidate perceptions of an organisation, match job descriptions with resumes, and more Extract priceless
information from virtually all digital and print sources, including the news media, social media sites, PDFs,
and even JPEG and GIF image files Make text mining an integral component of marketing in order to
identify brand evangelists, impact customer propensity modelling, and much more Most companies’ data
mining efforts focus almost exclusively on numerical and categorical data, while text remains a largely
untapped resource. Especially in a global marketplace where being first to identify and respond to
customer needs and expectations imparts an unbeatable competitive advantage, text represents a source of
immense potential value. Unfortunately, there is no reliable, cost-effective technology for extracting
analytical insights from the huge and ever-growing volume of text available online and other digital
sources, as well as from paper documents—until now.
Grammar-Based Feature Generation for Time-Series Prediction - Anthony Mihirana De Silva
2015-02-14
This book proposes a novel approach for time-series prediction using machine learning techniques with
automatic feature generation. Application of machine learning techniques to predict time-series continues
to attract considerable attention due to the difficulty of the prediction problems compounded by the nonlinear and non-stationary nature of the real world time-series. The performance of machine learning
techniques, among other things, depends on suitable engineering of features. This book proposes a
systematic way for generating suitable features using context-free grammar. A number of feature selection
criteria are investigated and a hybrid feature generation and selection algorithm using grammatical
evolution is proposed. The book contains graphical illustrations to explain the feature generation process.
The proposed approaches are demonstrated by predicting the closing price of major stock market indices,
peak electricity load and net hourly foreign exchange client trade volume. The proposed method can be
applied to a wide range of machine learning architectures and applications to represent complex feature
dependencies explicitly when machine learning cannot achieve this by itself. Industrial applications can use
the proposed technique to improve their predictions.
The Elements of Financial Econometrics
- Jianqing Fan 2017-03-23
A compact, master's-level textbook on financial econometrics, focusing on methodology and including real
financial data illustrations throughout. The mathematical level is purposely kept moderate, allowing the
power of the quantitative methods to be understood without too much technical detail.
R Data Visualization Cookbook - Atmajitsinh Gohil 2015-01-29
If you are a data journalist, academician, student or freelance designer who wants to learn about data
visualization, this book is for you. Basic knowledge of R programming is expected.
Mastering Scientific Computing with R - Paul Gerrard 2015-01-31
If you want to learn how to quantitatively answer scientific questions for practical purposes using the
powerful R language and the open source R tool ecosystem, this book is ideal for you. It is ideally suited for
scientists who understand scientific concepts, know a little R, and want to be able to start applying R to be
able to answer empirical scientific questions. Some R exposure is helpful, but not compulsory.
Stock price analysis through Statistical and Data Science tools: An Overview - Vinaitheerthan
Renganathan 2021-04-30
Stock price analysis involves different methods such as fundamental analysis and technical analysis which
is based on data related to price movement of the stock in the past. Price of the stock is affected by various
factors such as company’s performance, current status of economy and political factor. These factors play
an important role in supply and demand of the stock which makes the price to be volatile in the short term.
Investors and stock traders aim to book profit through buying and selling the stocks. There are different
statistical and data science tools are being used to predict the stock price. Data Science and Statistical
tools assume only the stock price’s historical data in predicting the future stock price. Statistical tools
include measures such as Graph and Charts which depicts the general trend and time series tools such as
Auto Regressive Integrated Moving Averages (ARIMA) and regression analysis. Data Science tools include
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models like Decision Tree, Support Vector Machine (SVM), Artificial Neural Network (ANN) and Long Term
and Short Term Memory (LSTM) Models. Current methods include carrying out sentiment analysis of
tweets, comments and other social media discussion to extract the hidden sentiment expressed by the users
which indicate the positive or negative sentiment towards the stock price and the company. The book
provides an overview of the analyzing and predicting stock price movements using statistical and data
science tools using R open source software with hypothetical stock data sets. It provides a short
introduction to R software to enable the user to understand analysis part in the later part. The book will not
go into details of suggesting when to purchase a stock or what at price. The tools presented in the book can
be used as a guiding tool in decision making while buying or selling the stock. Vinaitheerthan Renganathan
www.vinaitheerthan.com/book.php
Option Pricing and Estimation of Financial Models - with
Stefano
R M. Iacus 2011-02-23
Presents inference and simulation of stochastic process in the field of model calibration for financial times
series modelled by continuous time processes and numerical option pricing. Introduces the bases of
probability theory and goes on to explain how to model financial times series with continuous models, how
to calibrate them from discrete data and further covers option pricing with one or more underlying assets
based on these models. Analysis and implementation of models goes beyond the standard Black and Scholes
framework and includes Markov switching models, Lévy models and other models with jumps (e.g. the
telegraph process); Topics other than option pricing include: volatility and covariation estimation, change
point analysis, asymptotic expansion and classification of financial time series from a statistical viewpoint.
The book features problems with solutions and examples. All the examples and R code are available as an
additional R package, therefore all the examples can be reproduced.
The Big R-Book - Philippe J. S. De Brouwer 2020-09-29
Introduces professionals and scientists to statistics and machine learning using the programming language
R Written by and for practitioners, this book provides an overall introduction to R, focusing on tools and
methods commonly used in data science, and placing emphasis on practice and business use. It covers a
wide range of topics in a single volume, including big data, databases, statistical machine learning, data
wrangling, data visualization, and the reporting of results. The topics covered are all important for someone
with a science/math background that is looking to quickly learn several practical technologies to enter or
transition to the growing field of data science. The Big R-Book for Professionals: From Data Science to
Learning Machines and Reporting with R includes nine parts, starting with an introduction to the subject
and followed by an overview of R and elements of statistics. The third part revolves around data, while the
fourth focuses on data wrangling. Part 5 teaches readers about exploring data. In Part 6 we learn to build
models, Part 7 introduces the reader to the reality in companies, Part 8 covers reports and interactive
applications and finally Part 9 introduces the reader to big data and performance computing. It also
includes some helpful appendices. Provides a practical guide for non-experts with a focus on business users
Contains a unique combination of topics including an introduction to R, machine learning, mathematical
models, data wrangling, and reporting Uses a practical tone and integrates multiple topics in a coherent
framework Demystifies the hype around machine learning and AI by enabling readers to understand the
provided models and program them in R Shows readers how to visualize results in static and interactive
reports Supplementary materials includes PDF slides based on the book’s content, as well as all the
extracted R-code and is available to everyone on a Wiley Book Companion Site The Big R-Book is an
excellent guide for science technology, engineering, or mathematics students who wish to make a
successful transition from the academic world to the professional. It will also appeal to all young data
scientists, quantitative analysts, and analytics professionals, as well as those who make mathematical
models.
R Data Analysis Cookbook - Kuntal Ganguly 2017-09-20
Over 80 recipes to help you breeze through your data analysis projects using R About This Book Analyse
your data using the popular R packages like ggplot2 with ready-to-use and customizable recipes Find
meaningful insights from your data and generate dynamic reports A practical guide to help you put your
data analysis skills in R to practical use Who This Book Is For This book is for data scientists, analysts and
even enthusiasts who want to learn and implement the various data analysis techniques using R in a
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practical way. Those looking for quick, handy solutions to common tasks and challenges in data analysis
will find this book to be very useful. Basic knowledge of statistics and R programming is assumed. What
You Will Learn Acquire, format and visualize your data using R Using R to perform an Exploratory data
analysis Introduction to machine learning algorithms such as classification and regression Get started with
social network analysis Generate dynamic reporting with Shiny Get started with geospatial analysis
Handling large data with R using Spark and MongoDB Build Recommendation system- Collaborative
Filtering, Content based and Hybrid Learn real world dataset examples- Fraud Detection and Image
Recognition In Detail Data analytics with R has emerged as a very important focus for organizations of all
kinds. R enables even those with only an intuitive grasp of the underlying concepts, without a deep
mathematical background, to unleash powerful and detailed examinations of their data. This book will show
you how you can put your data analysis skills in R to practical use, with recipes catering to the basic as well
as advanced data analysis tasks. Right from acquiring your data and preparing it for analysis to the more
complex data analysis techniques, the book will show you how you can implement each technique in the
best possible manner. You will also visualize your data using the popular R packages like ggplot2 and gain
hidden insights from it. Starting with implementing the basic data analysis concepts like handling your data
to creating basic plots, you will master the more advanced data analysis techniques like performing cluster
analysis, and generating effective analysis reports and visualizations. Throughout the book, you will get to
know the common problems and obstacles you might encounter while implementing each of the data
analysis techniques in R, with ways to overcoming them in the easiest possible way. By the end of this book,
you will have all the knowledge you need to become an expert in data analysis with R, and put your skills to
test in real-world scenarios. Style and Approach Hands-on recipes to walk through data science challenges
using R Your one-stop solution for common and not-so-common pain points while performing real-world
problems to execute a series of tasks. Addressing your common and not-so-common pain points, this is a
book that you must have on the shelf
Mastering Data Analysis with R - Gergely Daroczi 2015-09-30
Gain sharp insights into your data and solve real-world data science problems with R—from data munging
to modeling and visualization About This Book Handle your data with precision and care for optimal
business intelligence Restructure and transform your data to inform decision-making Packed with practical
advice and tips to help you get to grips with data mining Who This Book Is For If you are a data scientist or
R developer who wants to explore and optimize your use of R's advanced features and tools, this is the book
for you. A basic knowledge of R is required, along with an understanding of database logic. What You Will
Learn Connect to and load data from R's range of powerful databases Successfully fetch and parse
structured and unstructured data Transform and restructure your data with efficient R packages Define and
build complex statistical models with glm Develop and train machine learning algorithms Visualize social
networks and graph data Deploy supervised and unsupervised classification algorithms Discover how to
visualize spatial data with R In Detail R is an essential language for sharp and successful data analysis. Its
numerous features and ease of use make it a powerful way of mining, managing, and interpreting large sets
of data. In a world where understanding big data has become key, by mastering R you will be able to deal
with your data effectively and efficiently. This book will give you the guidance you need to build and
develop your knowledge and expertise. Bridging the gap between theory and practice, this book will help
you to understand and use data for a competitive advantage. Beginning with taking you through essential
data mining and management tasks such as munging, fetching, cleaning, and restructuring, the book then
explores different model designs and the core components of effective analysis. You will then discover how
to optimize your use of machine learning algorithms for classification and recommendation systems beside
the traditional and more recent statistical methods. Style and approach Covering the essential tasks and
skills within data science, Mastering Data Analysis provides you with solutions to the challenges of data
science. Each section gives you a theoretical overview before demonstrating how to put the theory to work
with real-world use cases and hands-on examples.
Statistical Analysis of Financial
- James
Data Gentle 2020-03-12
Statistical Analysis of Financial Data covers the use of statistical analysis and the methods of data science
to model and analyze financial data. The first chapter is an overview of financial markets, describing the
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market operations and using exploratory data analysis to illustrate the nature of financial data. The
software used to obtain the data for the examples in the first chapter and for all computations and to
produce the graphs is R. However discussion of R is deferred to an appendix to the first chapter, where the
basics of R, especially those most relevant in financial applications, are presented and illustrated. The
appendix also describes how to use R to obtain current financial data from the internet. Chapter 2
describes the methods of exploratory data analysis, especially graphical methods, and illustrates them on
real financial data. Chapter 3 covers probability distributions useful in financial analysis, especially heavytailed distributions, and describes methods of computer simulation of financial data. Chapter 4 covers basic
methods of statistical inference, especially the use of linear models in analysis, and Chapter 5 describes
methods of time series with special emphasis on models and methods applicable to analysis of financial
data. Features * Covers statistical methods for analyzing models appropriate for financial data, especially
models with outliers or heavy-tailed distributions. * Describes both the basics of R and advanced techniques
useful in financial data analysis. * Driven by real, current financial data, not just stale data deposited on
some static website. * Includes a large number of exercises, many requiring the use of open-source
software to acquire real financial data from the internet and to analyze it.
Graphing Stock Market Data in R - Hanna Kattilakoski 2020-06-22
Seminar paper from the year 2018 in the subject Computer Science - Commercial Information Technology,
grade: 90.00, Cologne Business School Köln, language: English, abstract: R is a programming language
similar to S, designed for statistical computing and graphics. R is a GNU project developed at Bell
Laboratories, with the first version launched in 2000. This paper is a demonstration of different graphing
applications that can be accomplished through the R programming language. The majority of the focus will
be on the analysis of stock market information in R.
Hands-On Deep Learning with R
- Michael Pawlus 2020-04-24
Explore and implement deep learning to solve various real-world problems using modern R libraries such as
TensorFlow, MXNet, H2O, and Deepnet Key FeaturesUnderstand deep learning algorithms and
architectures using R and determine which algorithm is best suited for a specific problemImprove models
using parameter tuning, feature engineering, and ensemblingApply advanced neural network models such
as deep autoencoders and generative adversarial networks (GANs) across different domainsBook
Description Deep learning enables efficient and accurate learning from a massive amount of data. This book
will help you overcome a number of challenges using various deep learning algorithms and architectures
with R programming. This book starts with a brief overview of machine learning and deep learning and how
to build your first neural network. You’ll understand the architecture of various deep learning algorithms
and their applicable fields, learn how to build deep learning models, optimize hyperparameters, and
evaluate model performance. Various deep learning applications in image processing, natural language
processing (NLP), recommendation systems, and predictive analytics will also be covered. Later chapters
will show you how to tackle recognition problems such as image recognition and signal detection,
programmatically summarize documents, conduct topic modeling, and forecast stock market prices. Toward
the end of the book, you will learn the common applications of GANs and how to build a face generation
model using them. Finally, you’ll get to grips with using reinforcement learning and deep reinforcement
learning to solve various real-world problems. By the end of this deep learning book, you will be able to
build and deploy your own deep learning applications using appropriate frameworks and algorithms. What
you will learnDesign a feedforward neural network to see how the activation function computes an
outputCreate an image recognition model using convolutional neural networks (CNNs)Prepare data, decide
hidden layers and neurons and train your model with the backpropagation algorithmApply text cleaning
techniques to remove uninformative text using NLPBuild, train, and evaluate a GAN model for face
generationUnderstand the concept and implementation of reinforcement learning in RWho this book is for
This book is for data scientists, machine learning engineers, and deep learning developers who are familiar
with machine learning and are looking to enhance their knowledge of deep learning using practical
examples. Anyone interested in increasing the efficiency of their machine learning applications and
exploring various options in R will also find this book useful. Basic knowledge of machine learning
techniques and working knowledge of the R programming language is expected.
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Learning Quantitative Finance with
- Dr.
R Param Jeet 2017-03-23
Implement machine learning, time-series analysis, algorithmic trading and more About This Book
Understand the basics of R and how they can be applied in various Quantitative Finance scenarios Learn
various algorithmic trading techniques and ways to optimize them using the tools available in R. Contain
different methods to manage risk and explore trading using Machine Learning. Who This Book Is For If you
want to learn how to use R to build quantitative finance models with ease, this book is for you. Analysts who
want to learn R to solve their quantitative finance problems will also find this book useful. Some
understanding of the basic financial concepts will be useful, though prior knowledge of R is not required.
What You Will Learn Get to know the basics of R and how to use it in the field of Quantitative Finance
Understand data processing and model building using R Explore different types of analytical techniques
such as statistical analysis, time-series analysis, predictive modeling, and econometric analysis Build and
analyze quantitative finance models using real-world examples How real-life examples should be used to
develop strategies Performance metrics to look into before deciding upon any model Deep dive into the vast
world of machine-learning based trading Get to grips with algorithmic trading and different ways of
optimizing it Learn about controlling risk parameters of financial instruments In Detail The role of a
quantitative analyst is very challenging, yet lucrative, so there is a lot of competition for the role in top-tier
organizations and investment banks. This book is your go-to resource if you want to equip yourself with the
skills required to tackle any real-world problem in quantitative finance using the popular R programming
language. You'll start by getting an understanding of the basics of R and its relevance in the field of
quantitative finance. Once you've built this foundation, we'll dive into the practicalities of building financial
models in R. This will help you have a fair understanding of the topics as well as their implementation, as
the authors have presented some use cases along with examples that are easy to understand and correlate.
We'll also look at risk management and optimization techniques for algorithmic trading. Finally, the book
will explain some advanced concepts, such as trading using machine learning, optimizations, exotic options,
and hedging. By the end of this book, you will have a firm grasp of the techniques required to implement
basic quantitative finance models in R. Style and approach This book introduces you to the essentials of
quantitative finance with the help of easy-to-understand, practical examples and use cases in R. Each
chapter presents a specific financial concept in detail, backed with relevant theory and the implementation
of a real-life example.
Financial Analytics with
- Mark
R J. Bennett 2016-10-06
Financial Analytics with R sharpens readers' skills in time-series, forecasting, portfolio selection, covariance
clustering, prediction, and derivative securities.
Mastering R for Quantitative Finance - Edina Berlinger 2015-03-10
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.
R for Programmers- Dan Zhang 2018-04-24
After the fundamental volume and the advanced technique volume, this volume focuses on R applications in
the quantitative investment area. Quantitative investment has been hot for some years, and there are more
and more startups working on it, combined with many other internet communities and business models. R
is widely used in this area, and can be a very powerful tool. The author introduces R applications with cases
from his own startup, covering topics like portfolio optimization and risk management.
Deep Learning - Stephane Tuffery 2022-11-22
DEEP LEARNING A concise and practical exploration of key topics and applications in data science In Deep
Learning: From Big Data to Artificial Intelligence with R, expert researcher Dr. Stéphane Tufféry delivers
an insightful discussion of the applications of deep learning and big data that focuses on practical
instructions on various software tools and deep learning methods relying on three major libraries: MXNet,
PyTorch, and Keras-TensorFlow. In the book, numerous, up-to-date examples are combined with key topics
relevant to modern data scientists, including processing optimization, neural network applications, natural
language processing, and image recognition. This is a thoroughly revised and updated edition of a book
originally released in French, with new examples and methods included throughout. Classroom-tested and
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intuitively organized, Deep Learning: From Big Data to Artificial Intelligence with R offers complimentary
access to a companion website that provides R and Python source code for the examples offered in the
book. Readers will also find: A thorough introduction to practical deep learning techniques with
explanations and examples for various programming libraries Comprehensive explorations of a variety of
applications for deep learning, including image recognition and natural language processing Discussions of
the theory of deep learning, neural networks, and artificial intelligence linked to concrete techniques and
strategies commonly used to solve real-world problems Perfect for graduate students studying data science,
big data, deep learning, and artificial intelligence, Deep Learning: From Big Data to Artificial Intelligence
with R will also earn a place in the libraries of data science researchers and practicing data scientists.
R for Everyone- Jared P. Lander 2017-06-13
Statistical Computation for Programmers, Scientists, Quants, Excel Users, and Other Professionals Using
the open source R language, you can build powerful statistical models to answer many of your most
challenging questions. R has traditionally been difficult for non-statisticians to learn, and most R books
assume far too much knowledge to be of help. R for Everyone, Second Edition, is the solution. Drawing on
his unsurpassed experience teaching new users, professional data scientist Jared P. Lander has written the
perfect tutorial for anyone new to statistical programming and modeling. Organized to make learning easy
and intuitive, this guide focuses on the 20 percent of R functionality you’ll need to accomplish 80 percent of
modern data tasks. Lander’s self-contained chapters start with the absolute basics, offering extensive
hands-on practice and sample code. You’ll download and install R; navigate and use the R environment;
master basic program control, data import, manipulation, and visualization; and walk through several
essential tests. Then, building on this foundation, you’ll construct several complete models, both linear and
nonlinear, and use some data mining techniques. After all this you’ll make your code reproducible with
LaTeX, RMarkdown, and Shiny. By the time you’re done, you won’t just know how to write R programs,
you’ll be ready to tackle the statistical problems you care about most. Coverage includes Explore R,
RStudio, and R packages Use R for math: variable types, vectors, calling functions, and more Exploit data
structures, including data.frames, matrices, and lists Read many different types of data Create attractive,
intuitive statistical graphics Write user-defined functions Control program flow with if, ifelse, and complex
checks Improve program efficiency with group manipulations Combine and reshape multiple datasets
Manipulate strings using R’s facilities and regular expressions Create normal, binomial, and Poisson
probability distributions Build linear, generalized linear, and nonlinear models Program basic statistics:
mean, standard deviation, and t-tests Train machine learning models Assess the quality of models and
variable selection Prevent overfitting and perform variable selection, using the Elastic Net and Bayesian
methods Analyze univariate and multivariate time series data Group data via K-means and hierarchical
clustering Prepare reports, slideshows, and web pages with knitr Display interactive data with RMarkdown
and htmlwidgets Implement dashboards with Shiny Build reusable R packages with devtools and Rcpp
Register your product at informit.com/register for convenient access to downloads, updates, and
corrections as they become available.
Learning R and Python for Business School Students - Yuxing Yan 2022-11-04
This book provides a guide for business school students, individual investors, and business professionals to
learn R and Python, two open-source programming languages. It is unique since it allows the reader to
learn programming in an “R-assisted learning environment”. The book provides 15 weeks’ worth of
teaching material for the reader.
Practical R for Mass Communication and Journalism
- Sharon Machlis 2018-12-21
Do you want to use R to tell stories? This book was written for you—whether you already know some R or
have never coded before. Most R texts focus only on programming or statistical theory. Practical R for Mass
Communication and Journalism gives you ideas, tools, and techniques for incorporating data and
visualizations into your narratives. You’ll see step by step how to: Analyze airport flight delays, restaurant
inspections, and election results Map bank locations, median incomes, and new voting districts Compare
campaign contributions to final election results Extract data from PDFs Whip messy data into shape for
analysis Scrape data from a website Create graphics ranging from simple, static charts to interactive
visualizations for the Web If you work or plan to work in a newsroom, government office, non-profit policy
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organization, or PR office, Practical R for Mass Communication and Journalism will help you use R in your
world. This book has a companion website with code, links to additional resources, and searchable tables by
function and task. Sharon Machlis is the author of Computerworld’s Beginner’s Guide to R, host of
InfoWorld’s Do More With R video screencast series, admin for the R for Journalists Google Group, and is
well known among Twitter users who follow the #rstats hashtag. She is Director of Editorial Data and
Analytics at IDG Communications (parent company of Computerworld, InfoWorld, PC World and Macworld,
among others) and a frequent speaker at data journalism and R conferences.
R Recipes - Larry Pace 2014-12-24
R Recipes is your handy problem-solution reference for learning and using the popular R programming
language for statistics and other numerical analysis. Packed with hundreds of code and visual recipes, this
book helps you to quickly learn the fundamentals and explore the frontiers of programming, analyzing and
using R. R Recipes provides textual and visual recipes for easy and productive templates for use and re-use
in your day-to-day R programming and data analysis practice. Whether you're in finance, cloud computing,
big or small data analytics, or other applied computational and data science - R Recipes should be a staple
for your code reference library.
Reproducible Finance with R - Jonathan K. Regenstein, Jr. 2018-09-24
Reproducible Finance with R: Code Flows and Shiny Apps for Portfolio Analysis is a unique introduction to
data science for investment management that explores the three major R/finance coding paradigms,
emphasizes data visualization, and explains how to build a cohesive suite of functioning Shiny applications.
The full source code, asset price data and live Shiny applications are available at reproduciblefinance.com.
The ideal reader works in finance or wants to work in finance and has a desire to learn R code and Shiny
through simple, yet practical real-world examples. The book begins with the first step in data science:
importing and wrangling data, which in the investment context means importing asset prices, converting to
returns, and constructing a portfolio. The next section covers risk and tackles descriptive statistics such as
standard deviation, skewness, kurtosis, and their rolling histories. The third section focuses on portfolio
theory, analyzing the Sharpe Ratio, CAPM, and Fama French models. The book concludes with applications
for finding individual asset contribution to risk and for running Monte Carlo simulations. For each of these
tasks, the three major coding paradigms are explored and the work is wrapped into interactive Shiny
dashboards.
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Web and Network Data Science - Thomas W. Miller 2015
Master modern web and network data modeling: both theory and applications. InWeb and Network Data
Science, a top faculty member of Northwestern University's prestigious analytics program presents the first
fully-integrated treatment of both the business and academic elements of web and network modeling for
predictive analytics. Some books in this field focus either entirely on business issues (e.g., Google Analytics
and SEO); others are strictly academic (covering topics such as sociology, complexity theory, ecology,
applied physics, and economics). This text gives today's managers and students what they really need:
integrated coverage of concepts, principles, and theoryin the context of real-world applications. Building on
his pioneering Web Analytics course at Northwestern University, Thomas W. Miller covers usability testing,
Web site performance, usage analysis, social media platforms, search engine optimization (SEO), and many
other topics. He balances this practical coverage with accessible and up-to-date introductions to both social
network analysis and network science, demonstrating how these disciplines can be used to solve real
business problems.
Financial Risk Modelling and Portfolio Optimization- Bernhard
with R Pfaff 2012-11-05
Introduces the latest techniques advocated for measuring financial market risk and portfolio optimization,
and provides a plethora of R code examples that enable the reader to replicate the results featured
throughout the book. Financial Risk Modelling and Portfolio Optimization with R: Demonstrates techniques
in modelling financial risks and applying portfolio optimization techniques as well as recent advances in the
field. Introduces stylized facts, loss function and risk measures, conditional and unconditional modelling of
risk; extreme value theory, generalized hyperbolic distribution, volatility modelling and concepts for
capturing dependencies. Explores portfolio risk concepts and optimization with risk constraints. Enables
the reader to replicate the results in the book using R code. Is accompanied by a supporting website
featuring examples and case studies in R. Graduate and postgraduate students in finance, economics, risk
management as well as practitioners in finance and portfolio optimization will find this book beneficial. It
also serves well as an accompanying text in computer-lab classes and is therefore suitable for self-study.
R for Business Analytics - A Ohri 2012-09-14
This book examines common tasks performed by business analysts and helps the reader navigate the wealth
of information in R and its 4000 packages to create useful analytics applications. Includes interviews with
corporate users of R, and easy-to-use examples.
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