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The modern financial industry has been required to deal with large and diverse
portfolios in a variety of asset classes often with limited market data available.
Financial Signal Processing and Machine Learning unifies a number of recent
advances made in signal processing and machine learning for the design and
management of investment portfolios and financial engineering. This book
bridges the gap between these disciplines, offering the latest information on key
topics including characterizing statistical dependence and correlation in high
dimensions, constructing effective and robust risk measures, and their use in
portfolio optimization and rebalancing. The book focuses on signal processing
approaches to model return, momentum, and mean reversion, addressing
theoretical and implementation aspects. It highlights the connections between
portfolio theory, sparse learning and compressed sensing, sparse eigen-portfolios,
robust optimization, non-Gaussian data-driven risk measures, graphical models,
causal analysis through temporal-causal modeling, and large-scale copula-based
approaches.

Key features:

Highlights signal processing and machine learning as key approaches to●

quantitative finance.
Offers advanced mathematical tools for high-dimensional portfolio●

construction, monitoring, and post-trade analysis problems.
Presents portfolio theory, sparse learning and compressed sensing, sparsity●

methods for investment portfolios. including eigen-portfolios, model return,
momentum, mean reversion and non-Gaussian data-driven risk measures with
real-world applications of these techniques.
Includes contributions from leading researchers and practitioners in both the●

signal and information processing communities, and the quantitative finance
community.
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The modern financial industry has been required to deal with large and diverse portfolios in a variety of asset
classes often with limited market data available. Financial Signal Processing and Machine Learning unifies
a number of recent advances made in signal processing and machine learning for the design and management
of investment portfolios and financial engineering. This book bridges the gap between these disciplines,
offering the latest information on key topics including characterizing statistical dependence and correlation
in high dimensions, constructing effective and robust risk measures, and their use in portfolio optimization
and rebalancing. The book focuses on signal processing approaches to model return, momentum, and mean
reversion, addressing theoretical and implementation aspects. It highlights the connections between portfolio
theory, sparse learning and compressed sensing, sparse eigen-portfolios, robust optimization, non-Gaussian
data-driven risk measures, graphical models, causal analysis through temporal-causal modeling, and large-
scale copula-based approaches.
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Includes contributions from leading researchers and practitioners in both the signal and information●

processing communities, and the quantitative finance community.
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Editorial Review

From the Back Cover
The modern financial industry has been required to deal with large and diverse portfolios in a variety of asset
classes often with limited market data available. Financial Signal Processing and Machine Learning unifies
a number of recent advances made in signal processing and machine learning for the design and management
of investment portfolios and financial engineering. This book bridges the gap between these disciplines,
offering the latest information on key topics including characterizing statistical dependence and correlation
in high dimensions, constructing effective and robust risk measures, and their use in portfolio optimization
and rebalancing. The book focuses on signal processing approaches to model return, momentum, and mean
reversion, addressing theoretical and implementation aspects. It highlights the connections between portfolio
theory, sparse learning and compressed sensing, sparse eigen-portfolios, robust optimization, non-Gaussian
data-driven risk measures, graphical models, causal analysis through temporal-causal modeling, and large-
scale copula-based approaches.

Key features:

Highlights signal processing and machine learning as key approaches to quantitative finance.●

Offers advanced mathematical tools for high-dimensional portfolio construction, monitoring, and post-●

trade analysis problems.
Presents portfolio theory, sparse learning and compressed sensing, sparsity methods for investment●

portfolios. including eigen-portfolios, model return, momentum, mean reversion and non-Gaussian data-
driven risk measures with real-world applications of these techniques.
Includes contributions from leading researchers and practitioners in both the signal and information●

processing communities, and the quantitative finance community.
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Users Review

From reader reviews:

Herbert Beckley:

In other case, little individuals like to read book Financial Signal Processing and Machine Learning (Wiley -
IEEE). You can choose the best book if you want reading a book. Providing we know about how is important
some sort of book Financial Signal Processing and Machine Learning (Wiley - IEEE). You can add expertise
and of course you can around the world by way of a book. Absolutely right, because from book you can
recognize everything! From your country until finally foreign or abroad you may be known. About simple
issue until wonderful thing you may know that. In this era, we can open a book or maybe searching by
internet unit. It is called e-book. You can use it when you feel uninterested to go to the library. Let's
examine.

Bonnie Fernandez:

The ability that you get from Financial Signal Processing and Machine Learning (Wiley - IEEE) may be the
more deep you looking the information that hide within the words the more you get enthusiastic about
reading it. It doesn't mean that this book is hard to comprehend but Financial Signal Processing and Machine
Learning (Wiley - IEEE) giving you joy feeling of reading. The copy writer conveys their point in selected
way that can be understood by means of anyone who read it because the author of this e-book is well-known
enough. This specific book also makes your own personal vocabulary increase well. It is therefore easy to
understand then can go along with you, both in printed or e-book style are available. We propose you for
having that Financial Signal Processing and Machine Learning (Wiley - IEEE) instantly.

Larry Hayes:

Spent a free time for you to be fun activity to try and do! A lot of people spent their leisure time with their
family, or their very own friends. Usually they carrying out activity like watching television, gonna beach, or
picnic in the park. They actually doing same task every week. Do you feel it? Do you need to something
different to fill your free time/ holiday? Could possibly be reading a book might be option to fill your totally
free time/ holiday. The first thing that you will ask may be what kinds of reserve that you should read. If you



want to consider look for book, may be the publication untitled Financial Signal Processing and Machine
Learning (Wiley - IEEE) can be good book to read. May be it may be best activity to you.

Marion Driskell:

What is your hobby? Have you heard that question when you got pupils? We believe that that issue was
given by teacher with their students. Many kinds of hobby, Every individual has different hobby. And you
know that little person such as reading or as reading through become their hobby. You need to understand
that reading is very important and book as to be the thing. Book is important thing to increase you
knowledge, except your current teacher or lecturer. You find good news or update concerning something by
book. A substantial number of sorts of books that can you take to be your object. One of them is Financial
Signal Processing and Machine Learning (Wiley - IEEE).
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