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Agenda

= A quick recap [5 mins]
. @,Eé‘-an example [10 mins]
= Next steps [45 mins]
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A Quick Recap
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I‘gb having it, to use it.

Sharpening the saw
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The essence of knowledge is,

Tineksinadd Prakovskn
s hun: aares = et




A Quick Recap

Methods to be used

PaA|0S 84 0} SWa|qoid >

Time ki ud s Prakovskn
ey e daares = aanr

A Quick Recap
ﬂ Access to experts

( @ Software solutions
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& An example

bJ
14515 38051 9379 5889 2086 1213 8.07 438 268 172
13281 327.79 7187 4769 1581 1021 5.46 3.26 214
& 15020 36620 10912 5982 2320 1393 7.70 452
19808 53019 12289 7900 2497 1625 876
12871 38281 8974 4783 1590 1150
19364 57843 11550 7200  25.69
21562 58425 13577 7957

179.18 49546 11041

156.27  405.32
147.49 \
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@R An example

Create data:

“small pieces that are loosely coupled”

Change directory:
setwd(“C:/ O_WORK/ Wor k/ R_t r ai ni ng”)
Note the file separators are forward!

Import data:
xyDat a<-read. t abl e("Tri angl e_10by10. csv",

header =TRUE, sep=", ")
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@R An example

Perform modelling:

nmodVal s<- gl n{ Y~a2+a3.. al0+b2+b3+..b10, dat a=xyDat a

,fam | y=quasi (link = "log", variance ="mu"))
Look at results:
summar y( nodVal s)

Create some plots:

pl ot (residual s(nodVval s))




Next Steps — maths topics

Copulas

Recursions

Stats( GAMS, GLMs, Kernal Smoothing, Cubic Splines)
Extreme values

Time series (seasonality, trends)

Risk Measures

Linear analysis — spectral theory

catastrophe theory, chaos theory, complex analysis
Linear algebra

Dynamical sytems

Numerical methods (integration, ODEs (Runga Kutta etc), PDEs)
Fluid dynamics

Fuzzy logic

Bayesian methods

Networks

Next Steps

Re-form working party?

How does Quantitative finance network fit in?
Software comparison group?

R fan club?

IT methods group? IT philosophy group?
Should we use a wiki?

Should we blog?

Newly qualified idea (create a wiki, pick a topic (with
replacement), put in newly qualified packs, academic to help
with reading list, link to universities (i.e. open wiki)
collaboration, creating a network - put output on wiki)

Next Steps — surveys

Look at syllabi of:

« Physics « Pyschologists
« Chemistry « Marketing

« Maths « Engineers

« Economics « Geographers
« Biologists

We need links to some key papers




Next Steps — structure

Umbrella

Provide IT solution

Many pieces, loosely coupled

Free format

Do what interests you

Multi chair-people!

Agree delivery points throughout year

Present to GIRO as “maths toolkit’? — or “this is a maths toolkit
production”

Rename?

Too grand? Make smaller?




