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Market generation: central question

Given market observations, generate possible market evolution:

1. How to learn generating new data?

2. How to evaluate the goodness of our doing?
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In which way generation “close” to (consistent with) observations? - robust distance



Robust distance from Optimal Transport

Adapted Optimal Transport to gauge distance between financial models     and     :
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distance that takes into account the flow of information in time



Adapted Wasserstein distance
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Thank you for your attention!
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