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Abstract: This audy examines financial segulation and banking
sector performance in Migeria. Specifically, the study determines
the impact of reforms an banking sector performance amd also as-
seases (he menus between capital adequacy and banking sector per-
formance. Time series data for the period 1993 to 2014 was used.  Corresponifing cmail
As an analytical tool, the study uses unit root test le determine the  fovimbabaayahonom
stationary state of the variables. We also employed the Johansson

un-im:;n.lium and error correction model (ECH ) statistical tech:

fiques to esfablish both shoet-run and long-run dysamic relation-

ships between the endogenous and exogenous variables. The empiri-

cal Andings indicate that financial regulation significantly impacis

the banking sectos performance while financial regulation has bath

short-run and long-run dynamic relationships with the banking sec-

tor performance in Migeria. [t was found that the four-period Lag of

capital adequacy negatively aflfecis banking secior performance and

is not siatistically signibcant, The paper suggests that the Central

Bank of Nigeria (CEN) should continually make public the impacis

that the varfous financial regulations snd reforms have on the per-

formance of MNigerian banks. Majority of the policies on financial

regubstion by the apex bank (CEN) noed to be long-run which can

enahle confidence of stakeholders, sharcholders and the Fnenl pu'h--

lic in the Migerian banking indwsitry when critically evaluated.

Keywords: Financial regulations, capital adegquacy, bank size, mon-
etary palicy raie, reform. performance.

1EL Classificabion: G2

Linaet s Beatng

Rhwsrdogd Dato [ 923007 237 P

nancial Development and Economic Growth in Nigeria: A
Reconsideration of Empirical Evidence,

e * Anne Maduka' CB b

£}

Journal of Cheminformatics Chemisiig Ceriral
Research article

Application of the PMé semi-empirical method to modeling
proteins enhances docking accuracy of AutoDock
£solt Bikadi and Eszter Hazai®

Mabderne Vit Dt L0 Ceidogany Mo 40 Busdapnd, Hangarny

Crrask Pacrhi Bikaads - ol bbisli i@ virinsdneg eoam Earier Mlarsd® - ruder harss @verrasing com
* Laorsmponsimyg, ssibon

Pubdntad || Jopiwreber J0EMW Recoderd: 11 fursn 05
Jornal of Cnminforersctics S00%, 115 doe 10 1AM TEE- TR 1. 05 Aconpred: 11 Sapumenher NEIY
Tha wrisie 0 pesdabls o g P b pomoormtemt 111014

& 200% Beed wred Huune, koo Bacdedl Cararsd Lnd.

Thed. o o8 D R deil Tl b et vt e’ Wl B, O Wbl it Ceemaei. ANVl L) it (HE00 .M B Pl O PP o f Sl @Sl S T )
Mm-wmdmmumnmmmwuwm-mm

Abstract

Background: Molpcular docking methody are commanly vied for pradicting binding maden and
anergiei of ligandy 1o prodeing. For scoursts complen prometry and binding anarpy sstimacion, 3a
sppropriate mashod for caloubiing parsial chorper b erental AgsoDockTooh poftware, tha
interface lor preparing inpat fles for one of the most widsly used dogking programas. AunoDaock 4,
wclizes the Gasesper partid charge caboubivon method for bodh progesn and ligand charpe
calruliion. Mowsever, it has slready teen thows thal more Bocurioe parosl chasge coboulacos = gnd
BE B EOASEGUEREE, MOie BOOSTNE dockieg. con Ba sehisved by wling duasnies Chessoul seeisod
For dochisg caleulytions guantus chemicul partisl dhange ealeulition i B rentine wis oaly used for
Bgands 1a far, The newly develsped Marpme function of MOPRCTIO0 slewi fiae partid charps
cakiulstion o protein by quamtum machanidal semi-emparical methods. Than, in the carrent sbady,
the effect of pomi-empinstal guantur-mechanicall partial charge caliulation on docking accurscy
ol b mversngaoed.

Ropubty; The dociing sccuracy of Aucolock 4 using the original AumoDock sroring funcron was
wwestiganed on ¥ set of $) procein lgand oomgleses using Casceiger and P& parciad charge
cabtulstion meduody. This has enabled us 1o compars the efeon of the parcal charpe caloulation
sethned] e deching soruracy wtlding Auvelod 4 sofresre. Our repsln thowed thar the dodiong
BECUFECY N regurd B commplen geametry [docking result defined 14 sooorite when the RHSD of
mwmmmwum:iumwwm
wirustorn ) pgrificantly indredisd when partal charge of th ligandy and proteim were caliulated
writh tha sermi-ampiricall PR mathad,

Ong of tha 5 compliones anabried in the course of cor study, the promairy of 47 complaxei wers
scoyrasely cakoulsted wing PR partinl charper, whils che ute of Gaateiger charpas rewsdted in only
18 acowrste peonseories. The banding afingy svteration was not influenced by the parmad charpe
caboulstion method « bor more socurace binding affwicy predootion developmen of 3 mew soving
e ree Bor MastoDioch B sdded.

Conclusion Our resubls demomtrice that the soowrsty of detbreminanas of ovples geomeery
iy MtaDiock 4 for deching caboulson reatly moneddes with thi use of guantus el paroad
charge tikulaven oo bath the hginds and proteis
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Abadrmct

The aim of this paper is 0 peesent vanous ompincal problems concerning fmancial databases. Dratabacs
BecuTacy 18 precial Bor fessanch conceimunp duch lopws as) markal contagion and globaliratsed clllecs, maiiksl
comavement. market relationships and linkapes. as well as benefits from internatsonal porifolio diversification
A Bdenaany coddion for conduchag wdch madasch 1 the availlalmbBay of o Baph-gaally mulRivesiale me
serves database. B has been reported in the literaiure that even widely used commercial databases may have
oviamkiE, delwding, o s vorship as, Moseover, B wis of 4 wals range of Qe -setics mesdelis gould b
questionable | pop-synchEonicies are nol soconied for. To avoid ihe popsyncBronous mding proddem
s papcrs prescel vaoas dafe-madchanp proccsses. bul these procedures may lead o a sefwRanizal
rediacien (0 the pumsbar of odvervabenfis off syECheonised mullivanse name sEned, YW préscm e empincal
cuampdes which meveal the problem of a reduocd mumber of data poiniy 22 a conseguence of the commoen
Fehing wandire progeding

I'iﬂ'ﬁtll‘ﬂ'lu: il vamaie tme ST, deis-matchang, symchronired database, eoacymchronoeos iding elkeos
I Ievirestl wction

Nlatabaw ECLREACTY I ImpEEian a8 0w e 07 =ar ks, 1Envesimesenl [ TN HHLEL, anmd FEVETIITETS anaiveis
all use Meancial daisheees, Sudies of ogecs imcludisg market imegration, globalizaeon, costagion, serkei
cemoviemenl. market eelabiconships and linkapes. as well s ghe benefils Mrom inlernaiosal  porfalie
diversalscation, add o the undersianding of lisance i 8 velvianial way. However, & pecessary oomdrion fof
condectng such pescarch b e availafality of high-gquality daks dince & Proer X006 Acconling 1o the
|steratie, difTerem sodrces of data can T wtalimed

Basic raw dals are vsually svailable free ol chafge In many opsn soUrces, &.g. im the WY SE {Mew Yook Siock
Exclangel. AMEYX (Amsérncan Sk Exchange). MASDAD (Mational Asaocmlies of Socurtics [Dealers
Auvipmaied Chidstions, Yahoos Foance, Bleomberg, FESE (the Federaion of Europesan Secuniies
Exchanges b and national stock exchanpe wekbsiles

Thete aig some databases which are Iree of charge Bul restmctod with eapegt o data sogus. e 1558 ithe
Instiiete For the Stmdy of Seounty Markets) or WHELDS (W Rarson Heweaach and Dista S=ervices]

However, meat rescarchon and pracistioners use vaniows comemercial daighases, cp. CREP (ihe Conter for
Hescarch id Secanty Prcesh, TS (Thonmpsen Feutern Dataarcamil, LSP1Y (Losslos Share Prede Tralabade )
EquineiTh, EME {Emerging Markets Databace ), Momingsiar, Compardat, Moody, Rule 605, TAQ (Trade
angd DRl |, anal e

Some fesearehers prooees 8 commercial deishese (e f the Dalssiream b0 oreate thewr own datshacs, ¢
ihariens & Foon 2000; Forbes & Hipobon 26120

Many rowcacherd process widely available ra data and they wie thésr own database, ml 3 comemneroal one

|

I LT T

Muodeling Social Interactions: ldentification, Empirical Methods and Policy
Implications

Wesley R, Harimann (co-chair), Stanfond University
Puneet Manchamda {co-chairy, Unversity of Michigan
Harikesh Nair (go-chair), Stanford University
Matthew Bothner, University of Chicago
Feter Dodds, Umiversity of ¥ermond
Cravid Godes, Harvard Universaty
Kanik Hosanagar, University of Permsylvania
Cathenine Tucker, MIT (%)

September 2007
This version: Februsry 2008

Abstract

Social interactions ocoar when agenis in s netwaork affect other agenis” choices directly, as opposed 10
via the informoediation of markets. The =tudy of such imicractions and the resultan outcomoes has long
bosm dam arca ol mleies saoss a wnde vancely of sl soenees, Wth the advent of ¢locifonss madia
that fagalicse xnd recoed such mmeractions, this imteres) has P sharpdy n Dhe busingss workd as
well In this paper, we provide a brief summary of what is known so far, discuss the main challenges
for rescarchers interested im this arca and provide s commeon vocabulary tha willl hopefullly engender
Fubuare {eross-discaplinary ) research. The paper considers the challenges of distingaisking adtual <awsal
sog il mtgrachons from olher phenommcna that may lead 10§ 1ase anfemnde of chusaly. Funber, we
-||I'\I|£'|_l:||u|'l Btwesn Mg broadly e lined nypes ol soid] IseTRCTIoNnS hEl relnie o Peow sIrongly
interactions spread through a network. We also provide a very selective review of how imsights from
other disciplines can improve and inform modeling choices. Finally, we discuss how models off social
mtcrachon <an be used 1o provide gusdelines for markcting policy and conclude with thoughts on
Tuitie Fescaneh difeciniis

"] This paper i based om & session tilhed "Iniendependent Choices and Social Muliipliers: |denialicaimn,
Empincal Methods amd Policy Implications™ {with the same pariicipants) thai was part of the Seventh Tricnmaal
Invitational Choice Symposium hosted by the University of Pennsylvania’s Wharion School in Philadelphia
dumng Jung 13-17, 2007, The authors would B o thask the orgasaecrs, Eng Bradlow and Roberi Moyor of the
Wharton Scheol, for prvmg thom an oppastunity b bo a part of the symposium. Al comespesadiones may e
sddressed B the co-chus @ Hafdmano Welcvaigbstaslfonl ode.  prsanchind bed ymichoody  and
haikesh, nai i stan (ol ode

Empirical methods in accounting and finance. Empirical methods in finance tilburg. Empirical methods of event studies in corporate finance. Empirical methods in sustainable finance. Handbook of research methods and applications in empirical finance. Empirical methods in finance uva. What is empirical methods. Empirical methods in corporate
finance.

Campbell, J. Particularly emphasis is on intuitive discussions of the methods, and practical examples and applications are also included. First, theoretical lectures present the main topics and estimation techniques. We call this grade FEG. The course has three goals. C. It will be the simple average of the grades obtained for the assignments.
Occasionally the problem sets will ask to cover assigned readings or methods that were not sufficiently covered in class. Degree: PhD Concentrations: Accounting, Finance Academic Year: 2021-2022 Semester(s): Mini 3 Required/Elective: Elective Units: 6 Format Lecture: 100min/wk and Recitation: 50min/wk Tepper School of Business Carnegie
Mellon University 5000 Forbes Avenue Pittsburgh, PA 15213 © 2022 Carnegie Mellon University Covers topics in the first part of the course. The course is intended to enable students i) To develop knowledge and understanding of the theoretical practical approaches to quantitative methods in finance. This is an applied econometrics course that
covers the estimation techniques and econometric theory used in contemporary empirical work. Second, empirical sessions aim at implementing the techniques on actual data for addressing financial issues. Y., A. For instance, for the session on volatility modeling, the objective will be to estimate a model with time-varying volatility, allowing allocating
a portfolio using a mean-variance criterion. The topics include the standard empirical identification problem, sample selection and instrumental variables, difference-in-difference methods, natural experiments, event study and panel data methods. Students will (i) learn the why and how of major econometric techniques, (ii) work with data to replicate
major empirical results, and (iii) strengthen their ability to dissect, digest and critique academic research through referee reports. There are two major components in this course. W. Let HG be the grade for the assignments. Lo, and A. [» page précédente] [» liste des cours] Module 2x: Lecture 13 - IPOs Note Regarding Papers: You should be
able to download all the papers published (through 2002) in the Journal of Finance, Review of Financial Studies, Journal of Business, Journal of Financial and Quantitative Analysis and Journal of Money, Credit and Banking from JSTOR. However, given the available time, not all topics may be covered: [1] Characteristics of financial time series [2]
Univariate Time Series Analysis [3] Multivariate Time Series Analysis [4] Non-Stationarity and Cointegration [5] Capital Asset Pricing Model [6] Multi-factor Models [7] Efficient markets hypothesis [8] Modeling volatility: ARCH models [9] Modeling volatility: GARCH models [10] Modeling non-normality [11] Extreme value theory [12] Modeling
correlation [13] Copula models Références Jondeau, E., S.-H. Pré-requis Data Science for Finance Evaluation 1ére tentative Examen: Ecrit 3h00 heures Documentation: Autorisée Calculatrice:Autorisée Evaluation:SUMMER 2020, due to coronavirus Homework: Homework will typically consist in the implementation of the techniques studied during the
lectures. Rattrapage Examen: Ecrit 3h00 heures Documentation: Autorisée Calculatrice:Autorisée Evaluation:If you need to retake the exam, the grade will be simply based on the make-up exam, i.e. the homework no longer counts. Assignments: (I'll add more as the semester goes) This course aims to provide students with the quantitative skills to
undertake extended investigation of financial data and assist in financial decision making. ii) To develop the practical quantitative skills to equip students for dissertations in finance and for on-going work in the finance area. Final Examination: The final exam will be an online comprehensive 3-hour exam. The overall grade will be given by the formula
40%*HG + 60%*FEG. With the goal of making causal inference, we will focus on the application of the tools in corporate finance and accounting. All the assignments will be taken into account in the average. The methods covered are applicable to all fields that use non-experimental data, while the emphasis will be on the application of tools rather
than the statistical theory. séances site web du cours Formations concernées: Permalink: The aim of the course is to provide a comprehensive knowledge of the econometric tools that are essential to estimate financial models, for asset pricing, asset management, or risk management. iv) To develop the ability to write extended research reports
on original topics in finance test123 test456 - Enseignant(s): Titre en francais: Méthodes empiriques en Finance Cours donné en: anglais Crédits ECTS: Horaire: Semestre de printemps 2019-2020, 4.0h. iii) To develop intellectual skills by understanding of the appropriate use of statistical techniques for various financial problems. de cours +
2.0h. d'exercices (moyenne hebdomadaire) WARNING : this is an old version of the syllabus, old versions contain OBSOLETE data. It introduces various standard time series techniques such as univariate and multivariate time series modelling, unit root tests, and volatility modelling. Poon, and M. Rockinger (2006), Financial Modeling Under
Non-Normality, Springer Finance. We focus on the empirical techniques used most often in the analysis of financial markets and how they are applied to actual market data. This course aims to provide an overview of quantitative methods needed to conduct empirical research in finance and financial economics. MacKinlay (1997), The Econometrics of
Financial Markets, Princeton University Press. Contenus We aim at treating the following topics. The library should have a hard copy of all the newer papers. It is an advanced text book for both parts of course.

2014-10-3 - Empirical Methods: Quantitative Methods in Finance (FINA 8373) This course is designed to help students bridge the gap between theoretical financial models and the (real) world of applied finance. It is primarily intended for second-year PhD students in Finance. Empirical Methods in Finance. These re Indicated with the label ‘HCI’. In
addition, you can also find lectures with a label ‘LA’. This Is merely a reservation of a computer room that you can use to work on assignments. This implies that no lecture will take place (on lecture times with the label ‘LA’), and that no lecturer will be ... Empirical Finance for Finance and Banking provides the student with a relatively non-technical
guide to some of the key topics in finance where empirical methods play an important role Written for students taking Master’s degrees in finance and banking, it is also suitable for students and researchers in other areas, including economics. 15 1T - Teaching Assistant: Vivian Wang E-mail: xw63@som.yale.edu Course Description: This doctoral-
level course introduces students to topics and methods of empirical research in Accounting and Finance. It addresses a set of current research topics in the field through reading and analysis of academic papers and active empirical analysis. These topics include the risk ... Empirical Finance for Finance and Banking provides the student with a
relatively non-technical guide to some of the key topics in finance where empirical methods play an important role Written for students taking Master’s degrees in finance and banking, it is also suitable for students and researchers in other areas, including economics. Teaching Assistant: Vivian Wang E-mail: xw63@som.yale.edu Course Description:
This doctoral-level course introduces students to topics and methods of empirical research in Accounting and Finance. It addresses a set of current research topics in the field through reading and analysis of academic papers and active empirical analysis. These topics include the risk and return of ... 2022-1-18 - FREEMRRSZE , I X L EEXIFEEZF
¥, BELEMNOZIER T - LRIFMEN | thilArkolakishy , Donaldaonfy , Costinotf , Dingelfy , iXE#—m=%7E. 1. Pol Antras2004&FMif X , BLIRT , Nid¥theterogeneous firm trade theoryi#f{BiEE |, LMW LR HEREL13EM ... 2022-4-2 - XEStrathclyde KEHHARERIE , (FRITELFE) ( Title Empirical Methods in Finance ) ( £23 ) . This class aims to
build on the knowledge, understanding, and skills acquired in the Quantitative Methods in Finance class and extend it further, especially in the context of time series and panel data analysis. 2013-9-21 - Syllabus 323063 Empirical Methods in Finance, September - December 2013 Teachers (* course coordinator) prof. dr. F.C.]J.M. de Jong Room K941
email:... 2020-8-18 - Empirical-Methods-in-Finance. Empirical Methods in Finance (Time Series) Winter 2020. Course description: Econometric and statistical techniques commonly used in quantitative finance. Use of estimation application software in exercises to estimate volatility, correlations, stability, regressions, and statistical inference using
financial time ... 2022-4-6 - Empirical Methodology in Finance --- This seminar course will expose graduate students to the more commonly used empirical methods in financial literature. As this is an application-oriented course, it is assumed that students have had exposure to both finance and econometrics at the graduate level. This course will
study the important applications of ... 2013-9-21 - Syllabus 323063 Empirical Methods in Finance, September - December 2013 Teachers (* course coordinator) prof. dr. F.C.J.M. de Jong Room K941 email:... Position and function within the study program: This is an elective course in the 8. semester of the MTIOT program, and is part of the
qualification for the specialization in Financial Engineering. It builds on TId4145 Corporate Finance. We make use of the knowledge gained in the compulsory courses in mathematics, statistics and information ...
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