Hello All,

Thank you for your interest in the 24-May-2006 Prague seminar entitled Managing Risk with Extreme Value Theory and Copulas: A MATLAB Financial Case Study.
The compressed WinZIP file contains all material relevant to the formal risk management demonstration, including the published HTML risk report and supporting graphics files and the MATLAB M-files and data files needed to reproduce the demonstration and published report. 

To examine the contents of the ZIP file, please create a temporary directory, navigate to this directory in WinZip, and click the "Extract" button. This will place all files in the temporary directory you just created.

Additionally, the extraction will also create a sub-folder named "html", which will contain the actual published HTML risk report, and several supporting portable network graphics (".png" extension) files that supply the graphics and LateX equations I highlighted in the seminar.

It appears as if attendees generally fall in one of two groups.

The first group of individuals generally wants access to the published HTML report, so they can read and peruse at their leisure. For those of you interested in reading the published report, simply navigate to the "html" sub-folder, and open the HTML file "garchCopulaEVTDemo.html" with any browser (no need for MATLAB).

Alternatively, the report may also be opened directly from the MATLAB command prompt: File --> Open, then navigate to the "html" folder; in the drop-down list box labeled "Files of type:", be sure to select "All Files (*.*)" at the very bottom!

The second group of individuals is also interested in some of the implementation details of the code. For those of you in this group, feel free to peruse any of the MATLAB M-files, which are purely viewable source.

The file named "EasternEurope.mat" is the MATLAB binary file with the daily closing index levels stored as a structure with obvious fields.
For those who want to run the demonstration, simply navigate to the top-level temporary directory you created, and type "garchCopulaEVTDemo" at the MATLAB prompt. To run the demonstration yourself, you will need the latest release of the GARCH, Statistics, and Optimization Toolboxes (by the way, if you have the GARCH Toolbox, you have all three!).

To run and publish the report yourself, open the "garchCopulaEVTDemo.m" file with the MATLAB editor, navigate to the Cell menu item and enable cell mode (i.e., Cell --> Enable Cell Mode), and the cell publishing/evaluation toolbar will appear. The Publish to HTML button is at the far left!

Finally, please note that this demonstration is just that, a demonstration designed to act as testimonial as to the development aspects and flexibility of MATLAB. To this end, it appears as an advanced demonstration in the GARCH Toolbox (recall that the demo I've sent is a bit more elaborate than what is currently shipping). In and of itself, it is really NOT a formal risk management "product" per se, just a demonstration to illustrate the possibilities.

Again, Many Thanks!

Regards,

-Rick

