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Decision Tree
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Decision Tree and Ensemble
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Decision Tree and Bagging
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Volume Forecast Model — Overview
3-65 %ﬁﬂu*ﬁﬂ—ﬁ.&\i‘e

Unconditional ADV E&HXZ5E The Volume Forecast Model is a single security predictive model
_* of tradeable volume for corporate bonds globally.

; s _ Problem is decomposed into two sub-problems,
TIR0 I | gl » the probability of a trade occurring
b s M e » the predicted volume if the bond does trade.
e i 2 S BINBD TN EN R RS 5
; Conditional ADV 251435 S8 X 72ET) 0 %/ 2l RPE
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E (V&) : E(Vh, | TRADE) + (1 ,_» E((Vh, | NOTRADE) . %%%%%g%%
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Random forest regression, known for dealing well with e - 7
non-linearity and missing data. ¢ ¢
4 ¢
This as well allows us to include a large feature space to capture “l “

well the heterogeneity of bond markets.
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