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Abstract: This paper contributes to classification and identificaitiomodern finance through

advanced optimization. In the last few decades, financisalighments and, there-
by, financial crises have been increasing in numbers duete#trrangement of the
financial world. In this study, as one of the most remarkabtaese, countries debt
crises, which result from illiquidity, are tried to predistth some macroeconomic
variables. The methodology consists of a combination ofpivedlictive regression
models, Logistic Regression (LR) and Robust Conic Multteafdaptive Regres-
sion Splines (RCMARS), as linear and nonlinear parts of aeGaized Partial
Linear Model (GPLM). RCMARS has an advantage of coping with hoise in
both input and output data and of obtaining more consistptitnization results
than CMARS. An advanced version of Conic Generalized Rdritreear Model
(CGPLM) which includes robustification of the data set isadticed: Robust Co-
nic Generalized Partial Linear Model (RCGPLM). This new relad applied on a
data set that belongs to 45 emerging markets with 1019 odiseng between the
years 1980 and 2005. As a further approach, applicabilitR@GPLM to dyna-
mical regulatory networks, such as eco-finance and genesanvent networks, is
introduced and briefly discussed.

Die Vortr age zum Operations Research wenden sich an alle Interesdien!

Ab 9:30 Uhr ist am Institutiir Operations Research (Gelwle 20.13, Raum 104)

Gelegenheit zu einem Gegoh mit dem Referenten bei einer Tasse Kaffee gegeben.

Bei Ruckfragen wenden Sie sich bitte an:
Prof. Dr. Oliver Stein, Institutiir Operations Research.



