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A new edition of the comprehensive, hands-on guide to financial time series, now featuring S-Plus® and R
software

Time Series: Applications to Finance with R and S-Plus®, Second Edition is designed to present an in-depth
introduction to the conceptual underpinnings and modern ideas of time series analysis. Utilizing interesting,
real-world applications and the latest software packages, this book successfully helps readers grasp the
technical and conceptual manner of the topic in order to gain a deeper understanding of the ever-changing
dynamics of the financial world.

With balanced coverage of both theory and applications, this Second Edition includes new content to
accurately reflect the current state-of-the-art nature of financial time series analysis. A new chapter on
Markov Chain Monte Carlo presents Bayesian methods for time series with coverage of Metropolis-Hastings
algorithm, Gibbs sampling, and a case study that explores the relevance of these techniques for
understanding activity in the Dow Jones Industrial Average. The author also supplies a new presentation of
statistical arbitrage that includes discussion of pairs trading and cointegration. In addition to standard topics
such as forecasting and spectral analysis, real-world financial examples are used to illustrate recent
developments in nonstandard techniques, including:

- Nonstationarity

- Heteroscedasticity

- Multivariate time series

- State space modeling and stochastic volatility
- Multivariate GARCH

- Cointegration and common trends

The book's succinct and focused organization allows readers to grasp the important ideas of time series. All
examples are systematically illustrated with S-Plus® and R software, highlighting the relevance of time
seriesin financial applications. End-of-chapter exercises and selected solutions allow readers to test their
comprehension of the presented material, and arelated Web site features additional data sets.

Time Series: Applications to Finance with R and S-Plus® is an excellent book for courses on financial time
series at the upper-undergraduate and beginning graduate levels. It also serves as an indispensible resource
for practitioners working with financial datain the fields of statistics, economics, business, and risk
management.
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From reader reviews:
Cornell Neal:

Do you certainly one of people who can't read satisfying if the sentence chained from the straightway, hold
on guys this specific aren't like that. This Time Series: Applications to Finance with R and S-Plus book is
readable by simply you who hate those perfect word style. Y ou will find the information here are arrange for
enjoyable looking at experience without leaving actually decrease the knowledge that want to provide to you.
The writer associated with Time Series: Applications to Finance with R and S-Plus content conveys
objective easily to understand by many people. The printed and e-book are not different in the information
but it just different available asit. So, do you nevertheless thinking Time Series: Applicationsto Finance
with R and S-Plusis not loveable to be your top collection reading book?

Johnna Chapin:

The book Time Series. Applications to Finance with R and S-Plus will bring someone to the new experience
of reading some sort of book. The author style to elucidate the ideais very unique. In the event you try to
find new book to study, this book very acceptable to you. The book Time Series. Applications to Finance
with R and S-Plus is much recommended to you to see. You can aso get the e-book from your official web
site, so you can more easily to read the book.

Nathan Weaver :

Playing with family in avery park, coming to see the water world or hanging out with close friendsis thing
that usually you may have done when you have spare time, subsequently why you don't try thing that really
opposite from that. 1 activity that make you not sense tired but still relaxing, trilling like on roller coaster you
are ride on and with addition associated with. Even you love Time Series: Applications to Finance with R
and S-Plus, you are able to enjoy both. It is excellent combination right, you still desire to missit? What kind
of hangout type isit? Oh occur its mind hangout fellas. What? Still don't get it, oh come on itsreferred to as
reading friends.

Joan Munoz:

Reading areserve make you to get more knowledge as aresult. Y ou can take knowledge and information
originating from a book. Book is published or printed or illustrated from each source that will filled update of
news. In this modern eralike today, many ways to get information are available for you. From media social
like newspaper, magazines, science publication, encyclopedia, reference book, new and comic. Y ou can add
your knowledge by that book. Are you hip to spend your spare time to spread out your book? Or just looking
for the Time Series: Applications to Finance with R and S-Plus when you essential it?
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