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'What is e-book? 1-1 Formats/What is e-book? 1-2

Electronic book complements the printed version of the book.

z |[@gsaamhlj égol
Usually one wants to produce the following formats: A e el B e CL seTeh o hon || E5mokmarks
& Interface 2003 4 MD"Stat ]I ‘ Applied Quantitative Finance I m

postscript for printed version of the book,

pdf for downloadable e-book,

html for online e-book.

]
E;‘ MO booklet
PSTAL E
B. Roenz, W. Haerale
Add-ons:
Applied Multivariate Gtatistical Analysis E-book, Quantlets, Data
.. . . . . W Haerdie, L. 51 Overhead: i -
e another text containing related information (e.g. slides or exercises) fa = e
ﬁ 'y Applied Quantitative Finance E-book & Quantlets |
e interactive features making the text more attractive & e U s 1o D e
L)
h Computer Assisled Statistics | & 11 Info, script 12 pdf - html
~ B. Roenz Info, script 11 pdf - html =
The following examples are available at www.md-stat.com. IS e P
| Document: Done (1104 secs) ‘ =
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'What is e-book? 1-3 Formats/What is e-book?

PDF format

e The text layout is identical to the printed version of the book.

= [ Descriptive Technigques - : o
e It can be downloaded via internet.

< [} Comparison of Balches
[ Boxplots
[ Histogratns
[ Kemel Densities - - - - - -
Kscatierpiots) e In addition, it contains hyperlinks and navigation menu.
[ Chernof-Flury Faces
[ Andrews' Curves
D | 1 I It inherits a lot of (too many?) properties of the printed book.
[ Exercises

ultivariate Random Yariable : "‘ . . . y
> B e e ol The structure of the document is affected e.g. by pagesize which doesn’t

1> [ Multivariate Techniques

make much sense if you read the document on monitor.

Figure 111 Ci ity of Xy, X, Xy of genuine and forged
xpl

different for different scatterplots. N diffieult 1o
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1-5 Formats/What is e-book?

'What is e-book?

S| == EE|

[ |
_ Eile Edit View Go Baokmarks Tools Window Help

_ Eile Edit ¥iew Go Bookmarks Iools Window Help
& ttip:rwewquantist P | Gy Search | J Cga | E J @ quantiet ™ ] [Cy search ) | Cga | E
)\ ape O, Search (3] Shop £3Bookmarks

.| T pe Q Search () Shop  FBookmarks - "
&l [ & Interface 2003 | & Applied Multivariate Statistical Analy. . |[ § XploRe e-books 13 2 [ & nterface 2003 _1 & Applied Multivariate Statistical Analy. | § XploRe e-books x|

Applied Mu"ivariate 1. Comparison of Batches

Wutivariate stafistical analysis is concerned with analyzing and understanding data in high dimensions. We

Statistical Analys|s omperiso cunpos et amgreanaco L}y of 1t ovcomtonicavars i X 1t B Tostoms |
of Ba e =

suppose that each observation Li has P dimensions:

Descriptive
Techniques

i = (®i1, Tia, .-, Tip)

Multivariate
Randam s
Variables

This is an observed valus of a variable vector X € B, which means that X is composed of P randem

warisbles;

osto X = (X1, X9, .., Xp)
where Xi is a one-dimensional random variable. How do we begin o analyze this kind of data? Before we
DOO investigate questions on what inferences we can reach from the data, we should think about how fo look at the
dsta. This involves descriptive techriques. Questions that we could answer by descriptive techniques are:
Document: Done (0,625 secs) [ =5 = Document: Done (0636 se6s) [ = ”jﬂj
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'What is e-book? 1-7 Formats/What is e-book? 1-8

HTML format IEE |
_ File Edit View Go Bookmarks Tools Window Help
e The formulas don't look as good as in PDF. MENS R 6@ T e ammmmmn 3 | | b,
VAR \ =2 Mail 43 Hum;;ﬂ Radio [Wy] Netscape C\Seaﬁ ] Shop  F3Bookmarks
° The producer doesnyt have fU” ContrOI the IayOUt Of the page. ) [ & mtertace 2003 [ & pplied Multivariate Statistical Analy... | & Applied Guantitative Finance ]%
e E-book structure follows the structure of the text (no paper size). App]ied Quantitative Finance
e |t is possible to include “interactive components”
(as in the new e-book format presented in Part 3 of the talk).
e The look of the page can be controlled with CSS files. i
Wolfgang Hardle |
Torsten Kleinow
Gerhard Stahl
In cooperation with
Gokhan Aydinli, Oliver Jim Blaskowitz, Song Xi Chen,
Matthias Fengler, Jirgen Franke, Christoph Frisch, -
Uealmit Harusartz Harrist Halzk taf ] LA x|
g. = % g@g Document: Done (0,698 secs) ﬂpi
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'What is e-book? 1-9 MD*Book 2-1
It is hard to decide which e-book format is the best one, but there is MD*Book manages many output formats automatically.

clearly a need for a system which allows more output formats: It is based on LaTeX and on free translation programs such as pdflatex

1. postscript and latex2html.

2. pdf In its simplest form, it has only command-line interface (Linux) which
3 heml offers many possiblities of influencing the behavior of the system.
. htm

4. other formats mdbook2 -format inputfile.sk

Definition: Electronic book is a file which can be used as a source for Input

the above formats.

e TeX files containing the text (in LaTeX format, sectionwise),
MD*Book is a set of perl scripts which use existing tools such as e sk file which says how to put the TeX files together.
pdflatex and latex2html to create the desired versions of the document
(it is unfeasible to start programming such a system from a scratch).

*
2003 m
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MD*Book command on the commandline
mdbook2 -ps -html inputfile.sk

~» generate the ps and html version of the e-book using “inputfile.sk”.

Simplified example of .sk file:

USEPACKAGE html

BEGIN ps pdf

USEPACKAGE hyperref

END

FINALPS psbook/mvatex.ps
FINALPDF pdfbook/mvapdf . pdf
FINALHTML htmlbook/mvahtml .html

2003 m * Tt

How does it work?
After great simplification:
1. use the .sk file to create ordinary TeX file
2. run:
latex and dvips to obtain the postscript version

pdflatex to obtain the pdf version

latex2html! to obtain the html version

MD*Book is necessary because certain LaTeX commands have to be
defined differently for pdf, ps, and html versions.

The sk file contains information on the structure of the document which
is used to generate e.g. the navigation in the resulting html document.

Further keywords allow better management of input and output files.

*

2-2 MD*Book

FORMAT scrbook 12pt a4dpaper headsepline
START title

PART

TITLE Descriptive Techniques
CHAPTER cl

TITLE Comparison of Batches
LABEL ch01

SECTION clboxin

TITLE Boxplots

LABEL clboxin

SECTION clhisto

TITLE Histograms

INDEX histograms
BIBLIOGRAPHY mm

PRINTINDEX

END

2-4 MD*Book

MODE

Using the keyword MODE in the .sk file allows to have more documents
with the same structure containing different text.

We use this feature e.g. for our lectures: the script and the slides have
always the same structure.

The script and the slides have common .sk file (common structure).

MODE slide

switches to the slide mode: the “slide” TeX files are used.

*
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k 2-6 MD*Book 2-7

The .sk file contains the following construction

BEGIN slide
. arks
MUDE Sllde D Applied Multivariate Statistic:
I D Camparison of Batches
END 4 D Maving to higher Dimension:
I D A shaort Excursion into Mati
) ) ) ) ) b [ Higher Dimension The E Analvsis Model
We switch to the slide mode if the call to MD*Book looks like this b O pouttvanate Distiutions e Factor Analysis Mode
[ Theory of the Multinormal We want to explain the observed » = (2.....1,) " € B by small number of
b [ Theory of Estimation “factors”: R
mdbook2 -ps -pdf inputfile.sk slide b [ Hypothesis Testing 5= Tade + o
[} Decomposition of Data Matric =1
3 D Principal Component Analys T
H H < [ Factor Analysis factors
The following part of the .sk file ™ IR -

[ Estimation of the Factor The random variables ; are “unobserved underlying factors”. Usually, these

. b [ Cluster Analysis factors can not be uniquely determined. The choice of the factors depends on
SECTIUN C1b0X1n > [ Discriminant Analysis

the situation (on desirable interpretation).
[ contingency Tables

TITLE Boxplot S [ correspondence Analysis
I D Canonical Carrelation Analys
. . > [ Multidimensional scaling
is then understood as instead of b [ Conjoint Measurement Anal
b [ Portfalio Analysis
[ simplicial depth

\section{Boxplots} \section{Boxplots} D e s
\input{clboxinslide} \input{ciboxin} ST co s oo ol ss s zsls
P
2003 i’ TECH Interface 2003
k 2-8 MD*Book 2-9
The above presented tools are very powerful, but some simplification is Problems
needed.

The biggest problem is the dependency on the pdflatex and latex2html

tex2sk is a script which creates the .sk file automatically so that normal commands. These scripts keep changing and mdbook2 is thus rather

user doesn’t have to know anything about the .sk file. fragile.
Thus all above output formats can be obtained without knowing that We can not guarantee that mdbook2 works well with any version of

the .sk exists. latex, pdflatex, and latex2html.

There are many potential users who want to use other operating systems.

We offer MD*Book online service at www.md-book.com which allows
anybody to compile the files on our server.

2003 Interface 2003




k 2-10
[EE |
. Eile Edit ¥Yiew Go Bookmarks Tools Window Help
J Q O —'Fmp faras nc-biook_com/ | (G Search | fga
- |

. B, [ Mail 4 Home 13 Radio [ Netscape Cl, Search ] Shop 9 Bookmarks
2 [ & wostat | & sploRe e-hooks | & moBoak Online

methods & data
*

Finds-hool terrplates 2
.
oo s MD*Book Online
Quick access
Crests e:bosks il
Firw e-bocks . | | Erzeugen Sie mit E
Convenient creation of
Tuansfi file: LaTex
netbased interactive interaktive
o electronic netzbasierte |
MD*Stst - Teach bools from LaTeX files .’ ‘. elektronische Bllcher
HploRe - Comprrte
MID*Tech - Research. j
-
mMmoreprojects... LEARNTEC 2003 booths s
e-hookcenterss
MD#Tech - Method and Data Techrologies
@ = é g | Transferring data from 141.20.100.4... | £
nats 3-1

MD#*Booklet

New e-book formats are possible and desirable.
E-stat project is based on XML.
e It is still in the early stages of development.
e Some information can be found at www.emilea.de.
MD*Booklet is based on HTML and Jscript.
e |t offers more ways of navigation through the document than HTML.

e This format can be generated from a LaTeX file using MD*Book.
The look of the resulting e-book can be affected by many tuning

parameters.

e Many examples can be found at www.md-stat.com.

2003

MD*Book
MD*Book online

www.md-book.com

In ideal case:
1. create login
2. create e-book project

transfer your TeX files to our server

Lol

create desired output format by clicking on the appropriate button

5. download the resulting files

In praxis, the TeX files usually need some tuning.

Interface 2003

New formats

7 MD=Stat - Microsoft Internet Explorer _u = ER I
Datei Beabeiten Arsicht  Favoiten  Extras 2 ‘-
« 4+ @ @B a @ | & »
Zuriick Ucniats | Abbrechen Aktudlisiersn  Statssite | Suchen  Favorten  Medien  Verlauf E-Mail
Adtegse [ @] it 4w quantlet com/mdstat/mmstat il | @ wechseinau | Links »

methods & data.
*

STAT.

An interactive Introduction into the World of Statistics

MD*Tech — Method and Diata Technologies

@ [T [ [ ot 7
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aM M =St at- Microsoft Internet Explorer H[=] X

[ectire lecture lecture lecture lectire e ctlire

contents

I~ 6.3 Binomial Distribution

A Binomial distribution is derived from a random experiment in which we either obtain event A with constant

probability p, or the complementary event A with probability 1-p

Suppose this experiment is repeated n times.

A discrete random variable that contains the number of successes A after n repetitions of this experiment, has a

Binormial distribution with parameters n and p. s probability density function is

forz =0,1,...,n
otherwise

flzin,p) = { 83 ) pz-(L—p)" "

Denoted: X NE(ﬂ;P)

: o

. |E|. d le for Bil ErT

2003
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3 Finance Introductory Course - Microsoft Internet Explorer

FINANCE INTRODUCTORY COURSE

Matthias sler and W Hirdle

Course Course Course Course Course
Contents 11 12 21 31

The owner of a zerobond buys this bond in t paying Bo and will
receive an amount of Br at time T. Br is called the face value of the

bond. By is non random.

The owner of a coupon bond will receive an amount of By at time T
and additional payments at discrete time points to,---,%, before 7. The

additional payments are called coupons.

21200

& o

2003
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3 XploRe Introductory Course - Microsoft Internet Explorer =101x]

Cnurse

contents

{# —— Contents

EP 1. Introduction to XploRe [=RR

The Desktop

B1.2 The Input Window
B 2, XploRe and its Programming Language

B13 The Output Window

= 3, Objects, Operators, Functions Bi1.4 The Editor Window

lex 153 i
3 4. Input and output of data UG Y AT

B16 Auto Pilot Support System
B 5. Descriptive statistics

& &, Graohi =
ranhics : _’|_I

oS

Computing components

The resulting documents can include also computing/interactive
components.

In MD*Book, this is currently solved by links from the documents to the
computing/interactive examples which are included in separate HTML
pages.

Such pages can be also automatically generated by MD*Book.

W IECH
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nats 3-7 New formats 3-8

Xqr 115

=1 Applied Hultivariate Statistical Analysis — Hetscape | =z
Java applet window

. Eile Edit Yiew Gn Bookmarks Tools Window Help

J @ O Iik a: g!& it £/ GUENH e o/ dstaticodes/mvatiy Aandourz himl 53] (@ search | |

@, EMal 4 Home JJ Radio [y Metscape Gy Search 7] Shap  FIBoakmarks
& Applied Multivariate Statistical Analy. T‘ ¥ploRe e-hooks I& WD*Book Online

XQC Help

*y Editor - http:/ fwww.quantlet.com/md stag izl &

Description MvAandecurz
96-105 of the Swi

Here we changed e . . . . . T
ibrary("graphic’)
a] library{"plot")
= T
MVAandcur2 i 5 27 r
J 8
Description: MYAandcur2 computes andrew’s curves for the ohservations 96-105 of the Swiss hank notes data ("hank2.dat"). Here we changed the  |= z E’"i]" (). f(max(z)-min(z ]
arder of the variables 1 r
| f
Dovnload: MVAsndour?.xpl a o L
5
Code: ary(" graphic” )} ; loads the graphic library
llhrary( plot" ) ; loads the plot library -4 r
x=read("bank2" } ; reads data
z=x[96:105, | : extracts ohservations 96-105 x|
*Tech T T T T T T T
3 -2 1 ] 1 2 a
S &= A OF B  Document: Dore (0,691 secs) :
Xofafe - The fnferac tve SIalis tical Computing Enviranment [z 17 1" ]
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ion 4-1 Distribution 4-2

—

. . .
Distrib e

IStrI Utlon .. Eile Edit ¥iew Go Bookmarks Tools MWindow Help
N @ Q Ik i: g_!'?httpf/\wfwquanﬂetmgfehnnkdnwmnadf | [Cy Search | C‘:; E
- (=]

. B 4 Mal & Home 7 Radio [W] Netscape Gy Search (3] Shop F9Bookmarks
&) [ 5 MD"Stat I& e-book download I‘ MD"Book Onling ] =3

On-line HTML, MD*Booklet.

Free download PDF

www.md-stat.com.
memaa;« dara Statistical Methodology and

interactive Data analysis

CD-ROM in the printed version of the book

automatically generated with MD*Book (links are different from online

I¥]

e-book dovmload

Questions pasblsns sepdion
2-back dewmloads 7

version). b g -
bt

Gomz: [‘afghanistan =

ok |Cnmputar—A\dad Intraduction to Econametrics (KEG) ~|

Download version for registered users,
serial number necessary for download and installation is inserted in

Whieh statistical softsvare do you mainly usel -
HploRe =l

What is youce privary field of work?

the printed version of the book.

[iathematical) Statistics |

Which statistical raethod do youuse taost frequently 7

Transferring data from www quantlet org

*
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4-3 Distribution 4-4

ion
After installi ng the downloaded executable file (30 M B) L it is possi ble to 7 Computer-Aided Intraduction to E conametrics - Microsoft Intemet Explorer _lolx]
Dalei Eeabeten Ansicht Favorlen Exras |
start the e-book. - - _ @ a . 5
Zurtick: WarwaEts Abbrechen Aktuslisieren  Startseite Suchen Favoriten Medien Werlauf E-Mail
€ MD*Tech StartUp (=] 5 Adhesss [&] C.\Programmet MDT echie-books\ebooks\weghstart himi ] @wachssinau ‘ Links
sl AR e-books
égﬂ‘;‘ig ﬁgg?:m?gﬂggg: t[;‘Ea[CdDIi'O':nI:Itzg?' Stahl] ISBN: 3-540-43480-7 combining statistical Methods and Data - the ideal platform for applied data analysis
i Fome
kb *Stat: Yersion Frangaise
XploRe Econometrics Guide
START the e-book by double-click on the title
To ensure that all festures of the e-book run correctly Checklist for elactronic books
you need to install addtionsl software. This can be
accomplizhed by pressing the setup button before
starting the e-book for the first time.
" Setup | HTML version
Mote: you may need administratar privileges! N
You need ta install the additional =oftware only once Quantlet list
MO*Tech — Method and Data Technologies PDF version _
PostScript version
In this case, also the XQS is started so that the included interactive and
i =
com pUtI ng €xam ples can be exeCUted Ioca I |y |€] http://www._gplore-stat.de/ebooks/eboaks. htm || | & Arbeitsplatz 4
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Conclusion

&}

@ Springer

The publishing house Springer-Verlag will offer this technology in near
future.

Check the following www pages for more information:
e www.md-stat.com,
e www.md-book.com.

It is not clear which of the current formats (such as Open eBook or
Adobe eBook) will become the standard in the next decade, but
MD*Book is certainly useful tool that can adapt and survive.

2003



