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data analysis to building sophisticated financial modeling frameworks for effective risk management.
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Bruno Rémillard: Copulas based inference for discrete or mixed data - Bruno Rémillard: Copulas 
based inference for discrete or mixed data by Centre International de Rencontres Mathématiques 
833 views 7 years ago 33 minutes - Abstract : In this talk I will introduce the multilinear empirical 
copula for discrete or mixed data and its asymptotic behavior will be ...
Intro
Modeling dependence with copulas
Relationship with contingency tables
Main contribution
Convergence problem
Problem for applications?
Spearman's tho
Tests of independence
Numerical experiment or why you should not do the
Mobius decomposition
Financial Engineering Course: Lecture 1/14, (Introduction and Overview of the Course) - Financial 
Engineering Course: Lecture 1/14, (Introduction and Overview of the Course) by Computations in 
Finance 62,012 views 2 years ago 1 hour, 8 minutes - Financial Engineering,: Interest Rates and 
xVA Lecture 1- part 1/1, Introduction and Overview of the Course ...
Introduction & Details Regarding the Course
Lecture 2- Understanding of Filtrations and Measures
Lecture 3- The HJM Framework
Lecture 4- Yield Curve Dynamics under Short Rate
Lecture 5- Interest Rate Products
Lecture 6- Construction of Yield Curve and Multi-Curves
Lecture 7- Pricing of Swaptions and Negative Interest Rates
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Lecture 8- Mortgages and Prepayments
Lecture 9- Hybrid Models and Stochastic Interest Rates
Lecture 10- Foreign Exchange (FX) and Inflation
Lecture 11- Market Models and Convexity Adjustments
Lecture 12- Valuation Adjustments- xVA (CVA, BCVA and FVA)
Lecture 13- Value-at-Risk and Expected Shortfall
How I became a quant | Q&A on academic background, salary, work life balance - How I became a 
quant | Q&A on academic background, salary, work life balance by To*e„êñ 49,076 views 1 year ago 11 
minutes, 16 seconds - Hi everyone. Thanks for watching my previous video 'A Day in The Life of a 
Quant'. Here is the Q&A video for going through all the ...
Intro
Pathway to quant
Is phd a must?
Non-MFE background
How to get a job?
To be close to work or not to be?
Where I got my MFE degree
Salary
Work life balance
Commute to work
Highest Paying Finance Career Tier List (Finance Jobs Ranked) - Highest Paying Finance Career Tier 
List (Finance Jobs Ranked) by Shane Hummus 405,377 views 1 year ago 13 minutes, 23 seconds - 
---------- These videos are for entertainment purposes only and they are just Shane's opinion based 
off of his own life experience ...
How to Become a Quant: Core Topics - How to Become a Quant: Core Topics by Dimitri Bianco 84,606 
views 6 years ago 11 minutes, 25 seconds - I have been asked many times to provide a list of core 
topics or knowledge required to be a quant. As I have mentioned in the past ...
Intro
Core Topics
General Topics
Math Topics
Computer Science
Finance
How best to learn Quantitative Finance or Financial Engineering | Quantitative Analyst - How best 
to learn Quantitative Finance or Financial Engineering | Quantitative Analyst by Analytics University 
27,855 views 3 years ago 20 minutes - quant #quantitativeanalyst #quantitativefinance In this video 
I have discussed about how best to learn Quantitative Finance,.
Intro
Short Answer
Universities
Cost
Alternative degrees
On your own
Advice
Risk Management
Other Topics
Conclusion
Outro
How I got into Cornell University - Masters in Financial Engineering (GRE, Essay, prereq and more!) 
- How I got into Cornell University - Masters in Financial Engineering (GRE, Essay, prereq and 
more!) by Jenny Jee 16,089 views 2 years ago 10 minutes, 16 seconds - Hello! I will be attending 
Cornell University to pursue my Master's degree in Financial Engineering,. I talked about the 
requirements ...
Intro
Background
Requirements
Math
Interview
Why Cornell



My current plan
FRM: How to calculate (simple) historical volatlity - FRM: How to calculate (simple) historical volatlity 
by Bionic Turtle 103,379 views 14 years ago 7 minutes, 11 seconds - Historical daily volatility is the 
square root of the daily variance estimate. If we assume 1. mean return = 0 and 2. MLE rather than ...
Compute the Daily Returns
Formula for Variance
Variance Estimate
Square-Root Rule
Annualized Standard Deviation
Recap
Equally Weighted Moving Average Volatility
Recap My Master of Financial Engineering Experience in UCLA | where I'm going next? | MFE - 
Recap My Master of Financial Engineering Experience in UCLA | where I'm going next? | MFE by 
Mina Yuan 37,807 views 3 years ago 16 minutes - I'm discussing my experience with the academic 
curriculum, recruitment support, internship/full-time career paths, and my reasons ...
thank you for watching
1. Quick look around UCLA
2. Overview of my internships, projects, and courses
3. What is MFE
4. Class size + bg
5. Financial engineering career paths
6. Program recruitment support
7. MFE workload
8. Coursework curriculum
9. Why I study MFE
10. Life in LA
24. HJM Model for Interest Rates and Credit - 24. HJM Model for Interest Rates and Credit by MIT 
OpenCourseWare 85,134 views 9 years ago 1 hour, 47 minutes - This is a guest lecture that describes 
the HJM model for interest rates and credit, including hedging risk on interest and credit rate ...
Introduction
Dynamic Hedging
Stock Price Dynamics
Lognommal Stochastic Process
Black-Scholes Formalism
Ito's Lemma under Microscope
Solving Black-Scholes Equation
Interpretation: Monte Carlo Simulation Concept
Interest Rates Derivatives: Basic Concepts
Forward Rates
Yield of 10-year US Treasury Note
Libor Rates
Interest Rate Derivatives
LIBOR Swap Quotes
Pricing LIBOR Swaps, Discount Curve Cooking
Comment Optimiser Ses Courses et Réduire sur Budget Courses : le tuto étape par étape - Comment 
Optimiser Ses Courses et Réduire sur Budget Courses : le tuto étape par étape by Monsieur Budget 
2,368 views 1 year ago 7 minutes, 10 seconds - ��INFOS EN DESCRIPTION: CLIQUEZ SUR PLUS �� 
-------------------------------------------------------------------- SITES ...
Morning Keynote: "Financial Engineering and Its Discontents" by Dr. Emanuel Derman - Morning 
Keynote: "Financial Engineering and Its Discontents" by Dr. Emanuel Derman by Quantopian 15,467 
views 7 years ago 41 minutes - Talk by Dr. Emanuel Derman, Professor at Columbia University, and 
author of "My Life As A Quant" and "Models.Behaving.
Introduction
Mark Richman
Epistemology Meaning
Ways of Knowing
Kepler
Law of Adam
Keplers Laws



Intuition
Theories
Spinoza
Diagrams
Models
Data Statistics
Discontents
Money
Big Data
Behavioural Economics
Normal Copula - Financial Engineering - IIQF - Normal Copula - Financial Engineering - IIQF by iiqf 
283 views 10 years ago 7 minutes, 31 seconds - Post Graduate Program in Financial Engineering, 
Lecture Series - Normal Copula.
Is Financial Engineering program for Me? In 5 minutes - Is Financial Engineering program for Me? 
In 5 minutes by Kevin Yang 58,600 views 7 years ago 5 minutes, 43 seconds - What kind of people 
does financial engineering, program look for? What skills and background I should have in order to 
apply?
Intro
A College Degree But you can starting applying before you graduate
C++, Python, Java, Matlab, R. Any programming background halos
CFA ??? It helps esp for people without financial backround
Jobs or internship in finance
Recommendation letter
Racial Stereotype? Are Asians good at math?
Brain teasers Buy books for study and prepare them
Use models to solve financial problems Power of financial engineering
Financial Engineering Examples - Financial Engineering Examples by WolvesAndFinance 30,297 
views 6 years ago 10 minutes, 12 seconds - ZACH DE GREGORIO, CPA www.WolvesAndFi-
nance.com In this video, I am going to walk through two examples that are a little ...
Intro
What is Financial Engineering
Example
Capital Markets
Conclusion
Financial Engineering Course: Lecture 11/14, part 1/2, (Market Models and Convexity Adjustments) - 
Financial Engineering Course: Lecture 11/14, part 1/2, (Market Models and Convexity Adjustments) 
by Computations in Finance 2,443 views 2 years ago 1 hour, 14 minutes - Financial Engineering,: 
Interest Rates and xVA Lecture 11- part 1/2, Market Models and Convexity Adjustments ...
Introduction
A bit of History
Libor Market Model Specifications
Libor Rate Dynamics, from P ’ QT
Lognormal LMM and Measure Changes
LMM Under the Terminal and Spot Measures
Financial engineering explained in 5 minutes - Financial engineering explained in 5 minutes by Kevin 
Yang 66,600 views 10 years ago 5 minutes, 30 seconds - What is financial engineering,? What do 
financial engineers, do? Why financial crisis? Want to see how to prepare for a master's ...
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