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MACHINE LEARNING



For Credit Risk Modeling in MATLAB



MARSHALL ALPHONSO MATHWORKS



Marshall Alphonso is a senior application engineer at MathWorks, specializing in the area of quantitative finance. He hasover 7 years’ experience training clients at over 250 companies including top hedge funds, banks and other financialinstitutions. Previously as advisor to the CRO of McKinsey & Co. Investment Office, he was responsible for the design and implementation of the fund liquidity framework, stress testing framework and a multitude of quantitative risk and investment tools in MATLAB®, enabling evaluation of exposures for risk & attribution. He holds a B.S. in electrical engineering & mathematics from Purdue University and an M.S. in electrical engineering from George Mason University.



COURSE DESCRIPTION Decision making in the era of heavy regulations, big data along with demands for transparency and advanced machine learning can be challenging for any financial institution. With that in mind, this seminar showcases the power of using point and click tools that write the code for you to significantly speed up the development process.



PROGRAM • • • • • 



Estimating expected losses based on Probability of Default. Exposure at Default. Loss Given Default. Consumer credit risk modeling - logistic regression. Corporate credit risk modeling – decision tree and other machine learning approaches. Modeling correlated defaults using copulas. Application Development. Develop graphical applications in MATLAB & Deploy them to your end users. Develop interfaces in Excel using MATLAB developed functionality. Deploy Web Applications (.NET, Java).



REQUIREMENTS – Graduated from an economic and/or administrative career.



Agenda 2018



– Preferably working in Financial Institutions.



June



– Participants should bring a laptop. D



VENUE: JW Marriott Santa Fe Hotel Avenida Santa Fe 160 Col. La Fe Santa Fe, CDMX. Price: $10,000.00 M.N. + IVA Duration: 1 Session (4 Hours) 12:30 pm - 6:00 pm
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REGISTRATION E-mail: [email protected] Telephone: +52 (55) 5638 0367 +52 (55) 5669 4729



PAYMENT METHODS: 1. Bank Transfer and Cash Deposits (for Local Institutions) NAME: RiskMathics, S.C. BANK: BBVA Bancomer CLABE: 012180001105829640 BANK ACCOUNT: 0110582964



2. Bank Transfer in US Dollars (Foreign Institutions) Transferencia Bancaria en Dólares BANK: BBVA Bancomer BRANCH NUNBER: 0956 SWIFT: BCMRMXMM BENEFICIARY: RiskMathics, S.C. ACCOUNT: 0121 8000 11 0583 0066



3. Credit Card: VISA, MASTERCARD or AMERICAN EXPRESS



IMPORTANT NOTICE: There will be no reimbursements. 
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MACHINE LEARNING For Credit Risk Modeling in 

BANCO: BBVA Bancomer. CLABE: 012180001105829640. CUENTA: 0110582964. 2. Residentes e instituciones establecidas en el ex
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Predictive Modeling, AI, Machine and Deep Learning in Risk 

The most efficient credit risk models aren't owned by banks anymore. The best investment advice is coming from algorithm
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MACHINE LEARNING In Finance 

Introduction a) Types of machine learning. b) Why ML is suddenly so popular in finance. c) Training, validation and test










 


[image: alt]





determinantal point processes for machine learning pdf 

determinantal point processes for machine learning | Get Read & Download Ebook determinantal point processes for machine learning as PDF for free at The ...
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Artificial Intelligence & Machine Learning in Finance 

29 nov. 2018 - machine learning: librerías, graficación, lectura y escritura de archivos, tensor flow. a. Antecedentes d










 


[image: alt]





Artificial Intelligence & Machine Learning in Finance 

Salón 3. 9:00 - 10:30. Business Intelligence &. Analytics. Andrés Fundia. Director. Nabla Solutions. Machine Learnin
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credit cycles, credit risk and prudential regulation - Banco de España 

[PDF]credit cycles, credit risk and prudential regulation - Banco de Españas3.amazonaws.com/zanran_storage/www.bde.es/..
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Imaginary Soundscape - Machine Learning for Creativity and Design 

between sounds and images is one of the most popular. Aytar et al. [1] and Hong et al. [2] extracted cross-modal feature
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density ratio estimation in machine learning pdf 

density ratio estimation in machine learning | Get Read & Download Ebook density ratio estimation in machine learning as PDF for free at The Biggest ebook ...
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IPEVO - Design for Learning 

bedienbaren Dokumentenkameras. Tolle HD-Videoaufnahmen Ihrer Lehrmaterialien müssen kein Vermögen kosten. Mit der Ziggi-HD wird Unterrichten und ...
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Machine Learning: The New AI 

... Sense of Divine Destiny Changed His Troubled World and Offers Hope for. ... The Positive Theory of Capital by Eugen von Boehm-Bawerk and William A.
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Linguistically Motivated Reordering Modeling for Phrase-Based ... 

*The Moroccan monarch King Mohamed VI __ his support toâ€¦ *He renewed the Moroccan monarch King Mohamed VI his support toâ€¦ Reordering patterns in ...
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education automation comprehensive learning for 

We have many PDF Ebook and user guide is also associated with education automation comprehensive learning for emergent h
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authorization agreement for preauthorized credit card payments 

950 N. Meridian St., Suite 200. Indianapolis, IN 46204-1404. NAME: MEMBERSHIP NO.: I (we) hereby authorize Indiana Unive
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A Machine Epistemology in Architecture - Candide â€” Journal for ... 

Leipzig: Siegfried. Lebrecht Crusius. Neuauflage: 1985. Peter Damerow und Wolfgang. LefÃ¨vre, Hrsg. Darmstadt: Wissen- schaftliche Buchgesellschaft. Aranda ...
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A Machine Epistemology in Architecture - Candide â€” Journal for 

of these tools form a distinct domain of archi- tectural knowledge? There are two main camps engaging this debate over the role of instrumental. 7 Boyd 1980: ...
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Risk Report IX - Risk Experts 

Jedes Unternehmen ist abhÃ¤ngig von seiner Lieferkette. ... Construction zur Hanjin Group gehÃ¶rende Unternehmen ..... Bereich Change Management zusam-.
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10 - Detailed proposals for the FCA regime for consumer credit 

Oct 1, 2013 - Some key proposals we are clarifying in relation to sole traders ... 8 Either the sole trader itself or the FCA could take a view as to whether or not ...
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A Handbook for Teaching and Learning in Higher Education ... 

of Birmingham, where he also teaches in German Studies. He is a ...... 'tools of the trade' or the modes of thinking central to the discipline, such as in philosophy.
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Bedrohungsmodellierung (Threat Modeling) in der Softwareentwicklung 

Durch die FrÃ¼herkennung von SicherheitslÃ¼cken kÃ¶nnen die Kosten zur Behebung bis auf ein. Hundertstel ... zelnen Parameter individuell definiert. Einzelne ...
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Semi-Supervised Learning for Speech Recognition in the Context of ... 

ABSTRACT. Accented speech that is under-represented in the training data still suffers high Word Error Rate (WER) with state-of-the-art Automatic. Speech ...
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A Machine Epistemology in Architecture - Candide â€” Journal for ... 

geometry, a specific kind of design knowledge that is often .... fully operate a certain type of technology, ...... treppe) ein und lieÃŸ sie paten tieren.37 Im.
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Overview of Machine Learning applied to Cyber Security 

VISA, MASTERCARD o AMERICAN EXPRESS. • Pago en línea www.riskmathics.com. NOTA IMPORTANTE: No hay reembolsos, ni devoluc
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Identifying Infants at Risk for Neonatal Abstinence 

Objective: The main objective of this study was to analyze the consistency in using a standardized newborn toxicology sc
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