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John Wiley Sons Inc, United States, 2016. Hardback. Condition: New. Language: English . Brand New Book. The modern financial industry has been
required to deal with large and diverse portfolios in a variety of asset classes often with limited market data available. Financial Signal Processing
and Machine Learning unifies a number of recent advances made in signal processing and machine learning for the design and management of
investment portfolios and financial engineering. This book bridges the gap between these disciplines, offering the latest information on key topics
including characterizing statistical dependence and correlation in high dimensions, constructing effective and robust risk measures, and their use
in portfolio optimization and rebalancing. The book focuses on signal processing approaches to model return, momentum, and mean reversion,
addressing theoretical and implementation aspects. It highlights the connections between portfolio theory, sparse learning and compressed
sensing, sparse eigen-portfolios, robust optimization, non-Gaussian data-driven risk measures, graphical models, causal analysis through temporal-
causal modeling, and large-scale copula-based approaches. Key features: Highlights signal processing and machine learning as key approaches to
quantitative finance.Offers advanced mathematical tools for high-dimensional portfolio construction, monitoring, and post-trade analysis
problems.Presents portfolio theory, sparse learning and compressed sensing, sparsity methods for investment portfolios. including eigen-
portfolios, model return, momentum, mean reversion and non-Gaussian data-driven risk measures with real-world applications of these
techniques.Includes contributions from leading researchers and practitioners in both the signal and information processing communities, and the
quantitative finance community.

B Read Financial Signal Processing and Machine Learning (Hardback) Online
Download PDF Financial Signal Processing and Machine Learning (Hardback)


http://www.dailydocs.site/financial-signal-processing-and-machine-learning.html
http://www.dailydocs.site/financial-signal-processing-and-machine-learning.html
http://www.dailydocs.site/financial-signal-processing-and-machine-learning.html

IMNX16J6UWDM \\ Book \\ Financial Signal Processing and Machine Learning (Hardback)

Other Kindle Books

Polly Oliver s Problem: A Story for Girls

The Wildhern Press, United Kingdom, 2008. Paperback. Book Condition: New. 226 x 152 mm. Language: English . Brand New Book *****
Print on Demand *****.Kate Douglas Wiggin was an American children s author and educator....
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Paperback. Book Condition: New. Not Signed; Stephanie Dosen has quickly gained iconic status among knitters: her patterns readily
sell out online, and she has been given feature coverage in both mainstream and knitting magazines, including...
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The new era Chihpen woman required reading books: Chihpen woman Liu Jieli financial surgery(Chinese Edition)

paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided after the
shipment.Paperback. Pub Date :2012-05-01 Pages: 247 Publisher: Jilin Publishing Group title: new era Chihpen...
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Oxford University Press, United Kingdom, 2016. Paperback. Book Condition: New. 205 x 74 mm. Language: N/A. Brand New Book.
These decodable non-fiction books provide structured practice for children learning to read. Each set of books...
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