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Macro topics: Step 2b - Univariate models for market risk, Step 3a - Univariate models for
credit risk, Applications

~/ Theory
e Step 2b: Univariate models for market risk
Simple tests
Efficiency
Trends
Seasonality
Mean reversion - short memory
Volatility clustering

Discrete migrations
Univariate models for market risk - Historical

/" Selected homework
e FEfficiency: random walk

e Yield to maturity and autocorrelation

e \Volatility clustering
e Scenario-probability distributions



https://www.arpm.co/lab/redirect.php?permalink=quest-for-invariance
https://www.arpm.co/qb/d4/u4/recorded/theory
https://www.arpm.co/lab/redirect.php?permalink=lbl-simple-tests
https://www.arpm.co/lab/redirect.php?permalink=efficiency-random-walk
https://www.arpm.co/lab/redirect.php?permalink=risk-drivers-trends-process
https://www.arpm.co/lab/redirect.php?permalink=cycles-seasonality
https://www.arpm.co/lab/redirect.php?permalink=mean-reversion-continuous-arma
https://www.arpm.co/lab/redirect.php?permalink=volatility-clustering-invariants
https://www.arpm.co/lab/redirect.php?permalink=mean-reversion-markov-chains
https://www.arpm.co/lab/redirect.php?code=s_checklist_historical_step02b&language=python
https://www.arpm.co/qb/d4/u4/recorded/practice
https://www.arpm.co/lab/eb-efficiency-random-walk.html
https://www.arpm.co/lab/redirect.php?homework=eb-yield-to-maturity-autocorr.ipynb&codeLang=Python
https://www.arpm.co/lab/eb-volatility-clustering.html
https://www.arpm.co/lab/eb-scen-prob-distributions.html
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