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TOR VERGATA

Macro topics: Introduction, Step 2a - Market risk drivers identification, Applications

~/ Theory

P versus Q

Summary: “Quantitative Finance checklist.”
Step 2a: Market risk drivers identification
Equities

Currencies

Fixed-income
Derivatives
Credit

Strategies
Market risk drivers identification - Historical

/" Selected homework

Quantitative finance: an overview

Quantitative finance: models and technigues
Yield curve alternative transformations
Fixed-income risk drivers: value versus yield

Call option risk drivers
Risk drivers for default events



https://www.arpm.co/lab/redirect.php?permalink=about-quantitative-finance
https://www.arpm.co/lab/redirect.php?permalink=executive-summary-checklist
https://www.arpm.co/qb/d4/u1/recorded/theory
https://www.arpm.co/lab/risk-drivers-identification.html
https://www.arpm.co/qb/d4/u3/recorded/theory
https://www.arpm.co/lab/equities-risk-drivers.html
https://www.arpm.co/lab/currencies-risk-drivers.html
https://www.arpm.co/lab/fixed-income-risk-drivers.html
https://www.arpm.co/lab/derivatives-risk-drivers.html
https://www.arpm.co/lab/credit-risk-drivers.html
https://www.arpm.co/lab/strategies-risk-drivers.html
https://www.arpm.co/lab/redirect.php?code=s_checklist_historical_step02a&language=python
https://www.arpm.co/qb/d4/u3/recorded/practice
https://www.arpm.co/lab/eb-executive-summary.html
https://www.arpm.co/lab/eb-executive-summary-overview-2.html
https://www.arpm.co/lab/redirect.php?homework=eb-fixed-income-alter-repr.ipynb&codeLang=Python
https://www.arpm.co/lab/eb-fixed-inc-value-yied.html
https://www.arpm.co/lab/eb-call-option-risk-drivers.html
https://www.arpm.co/lab/eb-credit-risk-drivers.html
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