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About this book This book provides you the powerful and brand new knowledge on predicting financial market that we have
discovered in several years of our own research and development work. This book will help you to turn your intuition into the
scientific prediction method. In the course of recognizing the price patterns in the chart of Forex and Stock market, you should be
realized that it was your intuition working at the background for you. The geometric prediction devised in this book will show you
the scientific way to predict the financial market using your intuition. Many of us made a mistake of viewing the financial market
with deterministic cycle. Even though we knew that market would not show us such a simple prediction pattern, we never stop
using the concept of deterministic cycle to predict the financial market, for example, using Fourier transform, and other similar
techniques. Why is that so? The reason is simple. It is because no one presented an effective way of predicting stochastic cycle.
Stochastic cycle is the true face of the financial market because many variables in the market are suppressing the predictable
cycle with fixed time interval. So how we predict the stochastic cycle present in the financial market? The key to answer is the
Fractal Pattern and Fractal Wave. The geometric prediction on Fractal Wave solves the puzzles of the stochastic cycle modelling
problem together. In another words, your intuition, more precisely your capability to recognize geometric shape, is more powerful
than any other technical indicators available in the market. Hence, the geometric prediction, which comes from your intuition,
would maximize your ability to trade in the financial market. In this book, Geometric prediction is described as the combined ability
to recognize the geometric regularity and statistical regularity from the chart. We provide the examples of geometric regularity and
statistical regularity. In addition, we will show you how these regularities are related to your intuition. The chart patterns covered in
this book include support, resistance, Fibonacci Price pattern, Harmonic Pattern, Falling Wedge pattern, Rising Wedge pattern,
and Gann Angles with probability. We use these chart patterns to detect geometric regularity. Then, we use the turning point
probability as the mean of detecting statistical regularity. In our trading, we combine both to improve the trading performance.
The complete guide to the principles and practice of risk quantification for business applications. The assessment and
quantification of risk provide an indispensable part of robust decision-making; to be effective, many professionals need a firm
grasp of both the fundamental concepts and of the tools of the trade. Business Risk and Simulation Modelling in Practice is a
comprehensive, in–depth, and practical guide that aims to help business risk managers, modelling analysts and general
management to understand, conduct and use quantitative risk assessment and uncertainty modelling in their own situations. Key
content areas include: Detailed descriptions of risk assessment processes, their objectives and uses, possible approaches to risk
quantification, and their associated decision-benefits and organisational challenges. Principles and techniques in the design of risk
models, including the similarities and differences with traditional financial models, and the enhancements that risk modelling can
provide. In depth coverage of the principles and concepts in simulation methods, the statistical measurement of risk, the use and
selection of probability distributions, the creation of dependency relationships, the alignment of risk modelling activities with
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general risk assessment processes, and a range of Excel modelling techniques. The implementation of simulation techniques
using both Excel/VBA macros and the @RISK Excel add-in. Each platform may be appropriate depending on the context, whereas
the core modelling concepts and risk assessment contexts are largely the same in each case. Some additional features and key
benefits of using @RISK are also covered. Business Risk and Simulation Modelling in Practice reflects the author?s many years in
training and consultancy in these areas. It provides clear and complete guidance, enhanced with an expert perspective. It uses
approximately one hundred practical and real-life models to demonstrate all key concepts and techniques; these are accessible on
the companion website.
Portfolio Management in Practice, Volume 1: Investment Management delivers a comprehensive overview of investment
management for students and industry professionals. As the first volume in the CFA Institute’s new Portfolio Management in
Practice series, Investment Management offers professionals looking to enhance their skillsets and students building foundational
knowledge an essential understanding of key investment management concepts. Designed to be an accessible resource for a
wide range of learners, this volume explores the full portfolio management process. Inside, readers will find detailed coverage of:
Forming capital market expectations Principles of the asset allocation process Determining investment strategies within each asset
class Integrating considerations specific to high net worth individuals or institutions into chosen strategies And more To apply the
concepts outlined in the Investment Management volume, explore the accompanying Portfolio Management in Practice, Volume 1:
Investment Management Workbook. The perfect companion resource, this workbook aligns chapter-by-chapter with Investment
Management for easy referencing so readers can draw connections between theoretical content and challenging practice
problems. Featuring contributions from the CFA Institute’s subject matter experts, Portfolio Management in Practice, Volume 1:
Investment Management distills the knowledge forward-thinking professionals will need to succeed in today’s fast-paced financial
world.
Inhaltsangabe:Abstract: In recent years academics and policy makers have become more and more interested in the phenomenon
of contagion, a concept involving the transmission of a financial crisis from one country to one or more other countries. During the
1990s world capital markets witnessed a number of financial crises. In 1992 the Exchange Rate Mechanism (ERM) crisis hit the
European continent. Several countries in Latin America have been rocked during the 1994-95 Tequila crisis, and the Asian Flu
spread through East Asian countries in 1997-98 with dramatic social implications. Later in 1998 the famous hedge fund Long Term
Capital Management (LTCM) had to file for bankruptcy and the Russian debt failure shocked international capital markets and
increased volatility on a global scale. The crisis spread to as far as Brazil in early 1999 and developed markets have become
victims as well. The question asked by academics and policy makers is how countries should behave in order to avoid contagion.
To answer this question it is necessary to understand the different channels of contagion in greater detail and how a crisis can be
transmitted from one country to another. The objective of this paper is to highlight those channels and to present a number of
models and theories of contagion, which have recently been developed by academics. In general, there are several strands of
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theories in the literature that try to explain the transmission of crises. During the mid and late 1990s fundamental-based contagion
and spillovers became popular among researchers and policy makers. Furthermore, financial linkages have been known to
contribute to contagion. In contrast, in recent years, portfolio flows of international investors moved into the focus of academics.
The advocates of fundamental-based contagion and spillovers argue that trade linkages between countries are responsible for
contagion. For instance, a devaluation of a country's currency may lead to a negative change in fundamentals of its trading
partners. On the other hand, contagion due to financial linkages is mainly explained by the fact that countries share the same
banks and therefore have common creditors. A crisis in one country then leads to a deteriorating balance sheet of those common
creditors. This in turn may force banks to withdraw money out of other countries in order to avoid further losses, a fact that leads to
contagious sellouts. The role of international portfolio flows, which is [...]
Excel at Excel with the help of this bestselling spreadsheet guide John Walkenbach's name is synonymous with excellence in
computer books that decipher the complexities of Microsoft Excel. Known as "Mr. Spreadsheet," Walkenbach shows you how to
maximize the power of Excel 2013 while bringing you up to speed on the latest features. This perennial bestseller is fully updated
to cover all the new features of Excel 2013, including how to navigate the user interface, take advantage of various file formats,
master formulas, analyze data with PivotTables, and more. Whether you're an Excel beginner who is looking to get more savvy or
an advanced user looking to become a power user, this latest edition provides you with comprehensive coverage as well as helpful
tips, tricks, and techniques that you won't find anywhere else. Shares the invaluable insight of Excel guru and bestselling author
"Mr. Spreadsheet" John Walkenbach as he guides you through every aspect of Excel 2013 Provides essential coverage of all the
newest features of Excel 2013 Presents material in a clear, concise, logical format that is ideal for all levels of Excel experience
Features a website that includes downloadable templates and worksheets from the book Chart your path to fantastic formulas and
stellar spreadsheets with Excel 2013 Bible!
For many years asset management was considered to be a marginal activity, but today, it is central to the development of financial
industry throughout the world. Asset management's transition from an "art and craft" to an industry has inevitably called integrated
business models into question, favouring specialisation strategies based on cost optimisation and learning curve objectives. This
book connects each of these major categories of techniques and practices to the unifying and seminal conceptual developments of
modern portfolio theory. In these bear market times, performance evaluation of portfolio managers is of central focus. This book
will be one of very few on the market and is by a respected member of the profession. Allows the professionals, whether managers
or investors, to take a step back and clearly separate true innovations from mere improvements to well-known, existing techniques
Puts into context the importance of innovations with regard to the fundamental portfolio management questions, which are the
evolution of the investment management process, risk analysis and performance measurement Takes the explicit or implicit
assumptions contained in the promoted tools into account and, by so doing, evaluate the inherent interpretative or practical limits
Decision support systems have experienced a marked increase in attention and importance over the past 25 years. The aim of this
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book is to survey the decision support system (DSS) field – covering both developed territory and emergent frontiers. It will give
the reader a clear understanding of fundamental DSS concepts, methods, technologies, trends, and issues. It will serve as a basic
reference work for DSS research, practice, and instruction. To achieve these goals, the book has been designed according to a
ten-part structure, divided in two volumes with chapters authored by well-known, well-versed scholars and practitioners from the
DSS community.
In today's increasingly competitive financial world, successful risk management, portfolio management, and financial structuring
demand more than up-to-date financial know-how. They also call for quantitative expertise, including the ability to effectively apply
mathematical modeling tools and techniques, in this case credit. Credit Risk Modeling using Excel and VBA with DVD provides
practitioners with a hands on introduction to credit risk modeling. Instead of just presenting analytical methods it shows how to
implement them using Excel and VBA, in addition to a detailed description in the text a DVD guides readers step by step through
the implementation. The authors begin by showing how to use option theoretic and statistical models to estimate a borrowers
default risk. The second half of the book is devoted to credit portfolio risk. The authors guide readers through the implementation
of a credit risk model, show how portfolio models can be validated or used to access structured credit products like CDO’s. The
final chapters address modeling issues associated with the new Basel Accord.
"Reviews all the necessary financial theory and concepts, and walks you through a wide range of real-world financial models" cover.
Comprehensive instruction on developing real-world financialmodels This book, designed for self-study, classroom use, and
reference,presents a com-prehensive approach to developing simple tosophisticated financial models in all major areas of finance.
Theapproach is based on the author's 20 years of experience ofdeveloping such models in the business world and teaching a
popularMBA class in financial modeling. The book assumes only basicknowledge of Excel and teaches all advanced features of
Excel andVBA from scratch using a unique simple method. A companion CDincludes all working versions of all the models
presented in thebook and additional useful reference material. Chandan Sengupta (White Plains, NY) teaches finance in the
MBAprogram at Fordham University's Graduate School of Business.Formerly, he was vice president of the Chase Manhattan Bank
foreight years and senior financial advisor for Mobil Corporation for10 years. He is also the author of The Only Proven Road
toInvestment Success (0-471-44307-7).
Provides a comprehensive guide for anyone who has to undertake financial analysis, or understand and implement financial
models. Discusses a wide range of real-world financial problems and models using Excel 2007 and Visual Basic for Applications
(VBA). Provides reference to earlier versions of Excel and VBA, and includes a CD-Rom with modelling tools and working versions
of models discussed.
Co-authored by two respected authorities on hedge funds and asset management, this implementation-oriented guide shows you
how to employ a range of the most commonly used analysis tools and techniques both in industry and academia, for
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understanding, identifying and managing risk as well as for quantifying return factors across several key investment strategies.
The book is also suitable for use as a core textbook for specialised graduate level courses in hedge funds and alternative
investments. The book provides hands-on coverage of the visual and theoretical methods for measuring and modelling hedge fund
performance with an emphasis on risk-adjusted performance metrics and techniques. A range of sophisticated risk analysis
models and risk management strategies are also described in detail. Throughout, coverage is supplemented with helpful skill
building exercises and worked examples in Excel and VBA. The book's dedicated website, www.darbyshirehampton.com provides
Excel spreadsheets and VBA source code which can be freely downloaded and also features links to other relevant and useful
resources. A comprehensive course in hedge fund modelling and analysis, this book arms you with the knowledge and tools
required to effectively manage your risks and to optimise the return profile of your investment style.
This book provides a manual on quantitative financial analysis. Focusing on advanced methods for modelling financial markets in
the context of practical financial applications, it will cover data, software and techniques that will enable the reader to implement
and interpret quantitative methodologies, specifically for trading and investment. Includes contributions from an international team
of academics and quantitative asset managers from Morgan Stanley, Barclays Global Investors, ABN AMRO and Credit Suisse
First Boston. Fills the gap for a book on applied quantitative investment & trading models Provides details of how to combine
various models to manage and trade a portfolio
It is common to blame the inadequacy of credit risk models for the fact that the financial crisis has caught many market participants
by surprise. On closer inspection, though, it often appears that market participants failed to understand or to use the models
correctly. The recent events therefore do not invalidate traditional credit risk modeling as described in the first edition of the book.
A second edition is timely, however, because the first dealt relatively briefly with instruments featuring prominently in the crisis
(CDSs and CDOs). In addition to expanding the coverage of these instruments, the book will focus on modeling aspects which
were of particular relevance in the financial crisis (e.g. estimation error) and demonstrate the usefulness of credit risk modelling
through case studies. This book provides practitioners and students with an intuitive, hands-on introduction to modern credit risk
modelling. Every chapter starts with an explanation of the methodology and then the authors take the reader step by step through
the implementation of the methods in Excel and VBA. They focus specifically on risk management issues and cover default
probability estimation (scoring, structural models, and transition matrices), correlation and portfolio analysis, validation, as well as
credit default swaps and structured finance. The book has an accompanying website, http://loeffler-posch.com/, which has been
specially updated for this Second Edition and contains slides and exercises for lecturers.
This new and unique book demonstrates that Excel and VBA can play an important role in the explanation and implementation of
numerical methods across finance. Advanced Modelling in Finance provides a comprehensive look at equities, options on equities
and options on bonds from the early 1950s to the late 1990s. The book adopts a step-by-step approach to understanding the more
sophisticated aspects of Excel macros and VBA programming, showing how these programming techniques can be used to model
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and manipulate financial data, as applied to equities, bonds and options. The book is essential for financial practitioners who need
to develop their financial modelling skill sets as there is an increase in the need to analyse and develop ever more complex 'what
if' scenarios. Specifically applies Excel and VBA to the financial markets Packaged with a CD containing the software from the
examples throughout the book Note: CD-ROM/DVD and other supplementary materials are not included as part of eBook file.
This introductory textbook for business statistics teaches statistical analysis and research methods via business case studies and
financial data using Excel, Minitab, and SAS. Every chapter in this textbook engages the reader with data of individual stock, stock
indices, options, and futures. One studies and uses statistics to learn how to study, analyze, and understand a data set of
particular interest. Some of the more popular statistical programs that have been developed to use statistical and computational
methods to analyze data sets are SAS, SPSS, and Minitab. Of those, we look at Minitab and SAS in this textbook. One of the main
reasons to use Minitab is that it is the easiest to use among the popular statistical programs. We look at SAS because it is the
leading statistical package used in industry. We also utilize the much less costly and ubiquitous Microsoft Excel to do statistical
analysis, as the benefits of Excel have become widely recognized in the academic world and its analytical capabilities extend to
about 90 percent of statistical analysis done in the business world. We demonstrate much of our statistical analysis using Excel
and double check the analysis and outcomes using Minitab and SAS—also helpful in some analytical methods not possible or
practical to do in Excel.
The comprehensive, broadly-applicable, real-world guide to financial modelling Principles of Financial Modelling – Model Design
and Best Practices Using Excel and VBAcovers the full spectrum of financial modelling tools and techniques in order to provide
practical skills that are grounded in real-world applications. Based on rigorously-tested materials created for consulting projects
and for training courses, this book demonstrates how to plan, design and build financial models that are flexible, robust,
transparent, and highly applicable to a wide range of planning, forecasting and decision-support contexts. This book integrates
theory and practice to provide a high-value resource for anyone wanting to gain a practical understanding of this complex and
nuanced topic. Highlights of its content include extensive coverage of: Model design and best practices, including the optimisation
of data structures and layout, maximising transparency, balancing complexity with flexibility, dealing with circularity, model audit
and error-checking Sensitivity and scenario analysis, simulation, and optimisation Data manipulation and analysis The use and
choice of Excel functions and functionality, including advanced functions and those from all categories, as well as of VBA and its
key areas of application within financial modelling The companion website provides approximately 235 Excel files (screen-clips of
most of which are shown in the text), which demonstrate key principles in modelling, as well as providing many examples of the
use of Excel functions and VBA macros. These facilitate learning and have a strong emphasis on practical solutions and direct realworld application. For practical instruction, robust technique and clear presentation, Principles of Financial Modelling is the premier
guide to real-world financial modelling from the ground up. It provides clear instruction applicable across sectors, settings and
countries, and is presented in a well-structured and highly-developed format that is accessible to people with different
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backgrounds.
The accessible, beneficial guide to developing algorithmic trading solutions The Ultimate Algorithmic Trading System Toolbox is
the complete package savvy investors have been looking for. An integration of explanation and tutorial, this guide takes you from
utter novice to out-the-door trading solution as you learn the tools and techniques of the trade. You'll explore the broad spectrum of
today's technological offerings, and use several to develop trading ideas using the provided source code and the author's own
library, and get practical advice on popular software packages including TradeStation, TradersStudio, MultiCharts, Excel, and
more. You'll stop making repetitive mistakes as you learn to recognize which paths you should not go down, and you'll discover
that you don't need to be a programmer to take advantage of the latest technology. The companion website provides up-to-date
TradeStation code, Excel spreadsheets, and instructional video, and gives you access to the author himself to help you interpret
and implement the included algorithms. Algorithmic system trading isn't really all that new, but the technology that lets you
program, evaluate, and implement trading ideas is rapidly evolving. This book helps you take advantage of these new capabilities
to develop the trading solution you've been looking for. Exploit trading technology without a computer science degree Evaluate
different trading systems' strengths and weaknesses Stop making the same trading mistakes over and over again Develop a
complete trading solution using provided source code and libraries New technology has enabled the average trader to easily
implement their ideas at very low cost, breathing new life into systems that were once not viable. If you're ready to take advantage
of the new trading environment but don't know where to start, The Ultimate Algorithmic Trading System Toolbox will help you get
on board quickly and easily.
In 1952, Harry Markowitz published "Portfolio Selection," a paper which revolutionized modern investment theory and practice.
The paper proposed that, in selecting investments, the investor should consider both expected return and variability of return on
the portfolio as a whole. Portfolios that minimized variance for a given expected return were demonstrated to be the most efficient.
Markowitz formulated the full solution of the general mean-variance efficient set problem in 1956 and presented it in the appendix
to his 1959 book, Portfolio Selection. Though certain special cases of the general model have become widely known, both in
academia and among managers of large institutional portfolios, the characteristics of the general solution were not presented in
finance books for students at any level. And although the results of the general solution are used in a few advanced portfolio
optimization programs, the solution to the general problem should not be seen merely as a computing procedure. It is a body of
propositions and formulas concerning the shapes and properties of mean-variance efficient sets with implications for financial
theory and practice beyond those of widely known cases. The purpose of the present book, originally published in 1987, is to
present a comprehensive and accessible account of the general mean-variance portfolio analysis, and to illustrate its usefulness in
the practice of portfolio management and the theory of capital markets. The portfolio selection program in Part IV of the 1987
edition has been updated and contains exercises and solutions.
A valuable reference for understanding operational risk Operational Risk with Excel and VBA is a practical guide that only
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discusses statistical methods that have been shown to work in an operational risk management context. It brings together a wide
variety of statistical methods and models that have proven their worth, and contains a concise treatment of the topic. This book
provides readers with clear explanations, relevant information, and comprehensive examples of statistical methods for operational
risk management in the real world. Nigel Da Costa Lewis (Stamford, CT) is president and CEO of StatMetrics, a quantitative
research boutique. He received his PhD from Cambridge University.
This memoir presents a special look into Professor Cheng-Few Lee's formative childhood years, his distinguished career as a
respected scholar and conference organizer, and his substantial experience in the fields of education and policy-making. It shares
the innovative methods and forward-looking educational philosophy that underpin the rigorous training of his students in finance
and accounting. This memoir also reflects upon Professor Lee's life experiences, and his involvement in business consulting and
government policy-making. Readers will enjoy this private retrospection into the memories, experiences, and philosophy of this
humble man, who is counted among the most published finance professors and experienced journal editors in the world.
Top 20 MS Excel VBA Simulations! MS Excel VBA Simulations are a great tool for modeling future events and assessing all kinds
of chances and risks. It is widely used in option pricing, project management, business valuation and much more. It usually takes a
form of generating series of random observations and then studying the resulting observations using certain techniques. At some
point in your MS Excel career, you might need to use a randomized set of data. To ease your stress and safe your excel career we
have put together the “Top 20 MS Excel VBA Simulations”. If you are wondering what else you can gain from our powerful short
book, you will be surprised to see how beneficial it is when you purchase it. Let’s take a quick look at some of the benefits this
amazing product offers. •It offers navigation index you can use as reference guide •You will have a great knowledge of the top 20
MS Excel VBA Simulations •You will learn how to go about each simulation so you can do a perfect job for your clients •Each
simulation is well explained and self-explanatory •It takes you lesser time to read because it lacks gibberish and unimportant
contents. The benefits you see above are just a tip of an iceberg. You can explore and gain its full benefit when you purchase this
top-notch short book. There is one thing we cannot deny. It is the fact that our book might not be able to answer all your questions
about Ms. Excel VBA Simulations. But believe us, our main purpose is to safe your career by letting you have a great knowledge
of the Top 20 MS Excel VBA Simulations which can be helpful now or in the nearest future. Buying our book could save you about
US$1000 which is more than enough to take care of some other things on your bucket list. You don’t need to wait until tomorrow
before you make your purchase of this incredibly advantageous short book. Start saving your career today because tomorrow
might be too late. To safe your excel career and secure its future all you need is just a single click. Click the buy button at the
upper right side of the page. You would be doing yourself a favor! Why wait, when you have the key to succeeding in your excel
career. Purchase your copy of the top winning book now!
Harmonic Pattern trading uses the direct pattern recognition from the price chart to predict the potential turning point of the
financial market. Although the history of the harmonic pattern goes back to the Gartley’s book “Profits in the Stock Market” in
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1935, Harmonic Pattern trading became popular in last few decades. In comparison to many contemporary predictive techniques,
there are far less literature available to study this technique in several different scientific angles. Most of harmonic pattern trader
focuses on the visual aspect of the pattern keeping very small attention on the precision aspect. In this book, we want to introduce
the brand new precision concept, Pattern Completion Interval and Potential Continuation Zone, for harmonic pattern trading. In the
first few chapters of this book, we will illustrate the concept and the operating mechanism behind these new techniques. After that,
we will focus on how to manage your order and risk with Harmonic pattern. We will illustrate how to apply this precision concept for
both market order and pending order setup for your practical trading. At the end of the book, we describe the rolling ball effect and
we show how it can affect your turning point strategy. In the final chapter, we introduce Mutual Pattern Turning Point Strategy for
your practical trading. Then we show you three essential but powerful steps to trade with turning point strategy. Please note that
we use our own custom ratio sets for harmonic patterns presented in this book because our backtesting and forward testing results
indicates that they perform better than the original patterns. The studies presented in this book are the results after the intensive
computerized research using Harmonic Patterns. If you want to dig deeper on the rolling ball effect and the mutual pattern strategy
for turning point prediction, you can also read our book: Scientific Guide to Price Action and Pattern Trading.
A substantially revised edition of a bestselling text combining explanation and implementation using Excel; for classroom use or as
a reference for finance practitioners. Financial Modeling is now the standard text for explaining the implementation of financial
models in Excel. This long-awaited fourth edition maintains the “cookbook” features and Excel dependence that have made the
previous editions so popular. As in previous editions, basic and advanced models in the areas of corporate finance, portfolio
management, options, and bonds are explained with detailed Excel spreadsheets. Sections on technical aspects of Excel and on
the use of Visual Basic for Applications (VBA) round out the book to make Financial Modeling a complete guide for the financial
modeler. The new edition of Financial Modeling includes a number of innovations. A new section explains the principles of Monte
Carlo methods and their application to portfolio management and exotic option valuation. A new chapter discusses term structure
modeling, with special emphasis on the Nelson-Siegel model. The discussion of corporate valuation using pro forma models has
been rounded out with the introduction of a new, simple model for corporate valuation based on accounting data and a minimal
number of valuation parameters. New print copies of this book include a card affixed to the inside back cover with a unique access
code. Access codes are required to download Excel worksheets and solutions to end-of-chapter exercises. If you have a used
copy of this book, you may purchase a digitally-delivered access code separately via the Supplemental Material link on this page.
If you purchased an e-book, you may obtain a unique access code by emailing digitalproducts-cs@mit.edu or calling
617-253-2889 or 800-207-8354 (toll-free in the U.S. and Canada). Praise for earlier editions “Financial Modeling belongs on the
desk of every finance professional. Its no-nonsense, hands-on approach makes it an indispensable tool.” —Hal R. Varian, Dean,
School of Information Management and Systems, University of California, Berkeley “Financial Modeling is highly recommended to
readers who are interested in an introduction to basic, traditional approaches to financial modeling and analysis, as well as to
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those who want to learn more about applying spreadsheet software to financial analysis." —Edward Weiss, Journal of
Computational Intelligence in Finance “Benninga has a clear writing style and uses numerous illustrations, which make this book
one of the best texts on using Excel for finance that I've seen.” —Ed McCarthy, Ticker Magazine
Gain the hands-on experience and knowledge to solve real financial problems while taking your Excel spreadsheet skills to a new level with
Mayes' FINANCIAL ANALYSIS WITH MICROSOFT EXCEL, 9E. This edition provides a reader-friendly solid foundation in corporate finance
while teaching you to maximize the spreadsheet tools that professionals use every day. Packed with interesting examples, this edition covers
today's most important corporate finance topics and tools, including financial statements, budgets, the Security Market Security Line, pro
forma financial statements, cost of capital, Visual Basic Applications (VBA) programming and Excel pivot tables. You study the latest
information on time series forecasting and work with the Get & Transform feature to process large data files. This edition's self-directed
learning approach and numerous self-study tools let you strengthen spreadsheet skills while equipping you with the expertise today's
employers want in corporate finance. Important Notice: Media content referenced within the product description or the product text may not
be available in the ebook version.
Too often, finance courses stop short of making a connection between textbook finance and the problems of real-world business. "Financial
Modeling" bridges this gap between theory and practice by providing a nuts-and-bolts guide to solving common financial problems with
spreadsheets. The CD-ROM contains Excel* worksheets and solutions to end-of-chapter exercises. 634 illustrations.
This research annual publication intends to bring together investment analysis and portfolio theory and their implementation to portfolio
management. It seeks theoretical and empirical research manuscripts with high quality in the area of investment and portfolio analysis. The
contents will consist of original research on: The principles of portfolio management of equities and fixed-income securities. The evaluation of
portfolios (or mutual funds) of common stocks, bonds, international assets, and options. The dynamic process of portfolio management.
Strategies of international investments and portfolio management. The applications of useful and important analytical techniques such as
mathematics, econometrics, statistics, and computers in the field of investment and portfolio management. Theoretical research related to
options and futures. In addition, it also contains articles that present and examine new and important accounting, financial, and economic
data for managing and evaluating portfolios of risky assets.
This four-volume handbook covers important concepts and tools used in the fields of financial econometrics, mathematics, statistics, and
machine learning. Econometric methods have been applied in asset pricing, corporate finance, international finance, options and futures, risk
management, and in stress testing for financial institutions. This handbook discusses a variety of econometric methods, including single
equation multiple regression, simultaneous equation regression, and panel data analysis, among others. It also covers statistical distributions,
such as the binomial and log normal distributions, in light of their applications to portfolio theory and asset management in addition to their
use in research regarding options and futures contracts.In both theory and methodology, we need to rely upon mathematics, which includes
linear algebra, geometry, differential equations, Stochastic differential equation (Ito calculus), optimization, constrained optimization, and
others. These forms of mathematics have been used to derive capital market line, security market line (capital asset pricing model), option
pricing model, portfolio analysis, and others.In recent times, an increased importance has been given to computer technology in financial
research. Different computer languages and programming techniques are important tools for empirical research in finance. Hence, simulation,
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machine learning, big data, and financial payments are explored in this handbook.Led by Distinguished Professor Cheng Few Lee from
Rutgers University, this multi-volume work integrates theoretical, methodological, and practical issues based on his years of academic and
industry experience.
Investment Strategies for Tortoises is designed to make financial theory more accessible to nonprofessional investors so they may manage
better their own investments or work with a financial advisor more effectively. It is written for those who wish to improve their asset allocation
decision process and implement diversified strategies using mutual funds, ETFs, and closed-end funds. The book covers a broad range of
investment topics including behavioral finance, th
About This Book This is an introductory book for the chart patterns, which can predict the turning point in the financial market. This book
provides the introductory guide for Forex and Stock market trading with these price patterns. The patterns covered in this book include
Fibonacci Price Patterns, Harmonic Patterns, Elliott Wave, and X3 Chart Patterns. We provide one unified scientific framework over these
chart patterns with some practical examples. This book also provides the detailed description on both geometric and numerical support and
resistance in the special chapter. At the end of the book, we provide you the several practical tutorials to help your understanding with these
chart patterns. Each chapter provides the self-testing questions to ensure your understanding except few chapters. If you want to read my
other two books including “Guide to Precision Harmonic Pattern Trading” and “Scientific Guide to Price Action and Pattern Trading”, I
recommend to read this book first because this is an introductory book.
Hedge Funds: Structure, Strategies, and Performance provides a synthesis of the theoretical and empirical literature on this intriguing,
complex, and frequently misunderstood topic. The book dispels some common misconceptions of hedge funds, showing that they are not a
monolithic asset class but pursue highly diverse strategies. Furthermore, not all hedge funds are unusually risky, excessively leveraged,
invest only in illiquid asses, attempt to profit from short-term market movements, or only benefit hedge fund managers due to their high fees.
Among the core issues addressed are how hedge funds are structured and how they work, hedge fund strategies, leading issues in this
investment, and the latest trends and developments. The authors examine hedge funds from a range of perspectives, and from the
theoretical to the practical. The book explores the background, organization, and economics of hedge funds, as well as their structure. A key
part is the diverse investment strategies hedge funds follow, for example some are activists, others focusing on relative value, and all have
views on managing risk. The book examines various ways to evaluate hedge fund performance, and enhances understanding of their
regulatory environment. The extensive and engaging examination of these issues help the reader understands the important issues and
trends facing hedge funds, as well as their future prospects.
Taking your spreadsheet skills to the next level, Mayes/Shank's FINANCIAL ANALYSIS WITH MICROSOFT EXCEL 2016, 8E, equips you
with a solid foundation in corporate finance while helping you master the tools professionals use every day. It delivers thorough coverage of
financial statements, cash budgets, time series forecasting, the Security Market Security Line, pro forma financial statements, cost of capital,
VBA programming, Pivot Tables, and Get & Transform tools (formerly known as Power Query). With its unique self-directed learning
approach, this reader-friendly book is an ideal resource for independent learning and a valuable reference tool. Important Notice: Media
content referenced within the product description or the product text may not be available in the ebook version.
This book provides a comprehensive introduction to modern financial modeling using Excel, VBA, standards of financial modeling and model
review. It offers guidance on essential modeling concepts around the four core financial activities in the modern financial industry today:
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financial management; corporate finance; portfolio management and financial derivatives. Written in a highly practical, market focused
manner, it gives step-by-step guidance on modeling practical problems in a structured manner. Quick and interactive learning is assured due
to the structure as a training course which includes applied examples that are easy to follow. All applied examples contained in the book can
be reproduced step by step with the help of the Excel files. The content of this book serves as the foundation for the training course Certified
Financial Modeler. In an industry that is becoming increasingly complex, financial modeling is a key skill for practitioners across all key
sectors of finance and banking, where complicated problems often need to be solved quickly and clearly. This book will equip readers with
the basic modeling skills required across the industry today.
A comprehensive reference to the newest version of the world’s most popular spreadsheet application: Excel 2010 John Walkenbach's name
is synonymous with excellence in computer books that decipher complex technical topics. Known as "Mr. Spreadsheet," Walkenbach shows
you how to maximize the power of all the new features of Excel 2010. An authoritative reference, this perennial bestseller proves itself
indispensable no matter your level of skill, from Excel beginners and intermediate users to power users and potential power users
everywhere. Fully updated for the new release, this latest edition provides comprehensive, soup-to-nuts coverage, delivering over 900 pages
of Excel tips, tricks, and techniques you won’t find anywhere else. Excel guru and bestselling author John Walkenbach ("Mr. Spreadsheet")
guides you through every aspect of Excel Delivers essential coverage of all the newest features of Excel 2010 Presents material in a clear,
concise, logical format that is ideal for all levels of Excel experience Includes a CD that contains all the templates and worksheets used in the
book plus John Walkenbach's award-winning Power Utility Pak Excel 2010 Bible serves as an excellent resource on all things Excel! Note:
CD-ROM/DVD and other supplementary materials are not included as part of eBook file.
This book provides practitioners and students with a hands-on introduction to modern credit risk modeling. The authors begin each chapter
with an accessible presentation of a given methodology, before providing a step-by-step guide to implementation methods in Excel and Visual
Basic for Applications (VBA). The book covers default probability estimation (scoring, structural models, and transition matrices), correlation
and portfolio analysis, validation, as well as credit default swaps and structured finance. Several appendices and videos increase ease of
access.
"Professional Financial Computing Using Excel and VBA is an admirable exposition that bridges the theoretical underpinnings of financial
engineering and its application which usually appears as a "black-box" software application. The book opens the black-box and reveals the
architecture of risk-modeling and financial engineering based on industry-standard stochastic models by utilizing Excel and VBA functionality
to create a robust and practical modeling tool-kit. Financial engineering professionals who purchase this book will have a jumpstart advantage
for their customized financial engineering and modeling needs." Dr. Cameron Wicentowich Vice President, Treasury Analytics Canadian
Imperial Bank of Commerce (CIBC) "Spreadsheet modeling for finance has become a standard course in the curriculum of many Quantitative
Finance programs since the Excel-based Visual Basic programming is now widely used in constructing optimal portfolios, pricing structured
products and managing risks. Professional Financial Computing Using Excel and VBA is written by a unique team of finance, physics and
computer academics and practitioners. It is a good reference for those who are studying for a Masters degree in Financial Engineering and
Risk Management. It can also be useful for financial engineers to jump-start a project on designing structured products, modeling interest
term structure or credit risks." Dr. Jin Zhang Director of Master of Finance Program and Associate Professor The University of Hong Kong
"Excel has been one of the most powerful tools for financial planning and computing over the last few years. Most users utilize a fraction of its
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capabilities. One of the reasons is the limited availability of books that cover the advanced features of Excel for Finance. Professional
Financial Computing Using Excel and VBA goes the extra mile and deals with the Excel tools many professionals call for. This book is a must
for professionals or students dealing with financial engineering, financial risk management, computational finance or mathematical finance. I
loved the way the authors covered the material using real life, hands-on examples." Dr. Isaac Gottlieb Temple University Author, Next
Generation Excel: Modeling in Excel for Analysts and MBAs
The financial industry is swamped by credit products whose economic performance is linked to the performance of some underlying portfolio
of credit-risky instruments, like loans, bonds, swaps, or asset-backed securities. Financial institutions continuously use these products for
tailor-made long and short positions in credit risks. Based on a stead
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