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Seminar de prezentare a software-ului MATLAB

Institutul de Prognoza Economica organizeaza vineri 20 noiembrie
2009, ora 10.00 un seminar de prezentare a software-ului MATLAB cu urmatoarea
tematica:
MATLAB® in Finance — Overview
1. Accessing Data
* File input/output (xls, csv, special formats, low level 1/0)
» Accessing databases (ODBC/JDBC) — Database Toolbox
= Fetch data from data providers (Yahoo, Bloomberg, Factset, Reuters,
Fred etc.) — Datafeed Toolbox
2. Numerical Analysis — Toolboxes
= Data Analysis: Statistics Toolbox, Optimization Toolbox, Genetic
Algorithm and Direct Search, Curve Fitting Toolbox, Spline Toolbox
= Computational Finance: Financial Toolbox, Econometrics Toolbox,
Financial Derivatives Toolbox, Fixed Income Toolbox
3. Deploying Applications
» Building Graphical User Interface (GUI)
» Deploy Executables (.exe) — Matlab Compiler
= Access Matlab capabilities from Excel — Spreadsheet Link EX
= Create Excel Add-in — Builder EX
4. Finance Specific Areas and Examples
» Financial charts (Bollinger, High-Low plot, surface, etc.)
* Financial time series
= Portfolio analysis (optimization, risk analysis, effective frontier,
hedging etc.)
» Bond valuation



= Option pricing (Black-Scholes, equity trees, the greeks)
* Performance metrics (Sharpe ratio, Information ratio)
» Simulating equity price, interest rates and pricing options — Monte Carlo
simulation of stochastic differential equations
» Fitting/simulating/forecasting ARMAX/GARCH models
Prezentarea va avea loc la Sala de Consiliu a IPE si va fi sustinuta, in engleza de
specialisti ai firmei Gamax Ltd. din Ungaria - Szilard Németh si Fekete Attila.

In speranta ca veti raspunde pozitiv acestei invitatii vd multumim si va
asteptdm cu drag.
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