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Kluwer Academic Publishers. Hardcover. Condition: New. 162 pag es. Dimensions: 9.4in. x 6.5in. x
0.6in.Markov chains have increasing ly become useful way of capturing  stochastic nature of many
economic and financial variables. Althoug h the hidden Markov processes have been widely
employed for some time in many eng ineering  applications e. g . speech recog nition, its
effectiveness has now been recog nized in areas of social science research as well. The main aim
of Hidden Markov Models: Applications to Financial Economics is to make such techniques
available to more researchers in financial economics. As such we only cover the necessary
theoretical aspects in each chapter while focusing  on real life applications using  contemporary
data mainly from OECD g roup of countries. The underlying  assumption here is that the
researchers in financial economics would be familiar with such application althoug h empirical
techniques would be more traditional econometrics. Keeping  the application level in a more
familiar level, we focus on the methodolog y based on hidden Markov processes. This will, we
believe, help the reader to develop more in-depth understanding  of the modeling  issues
thereby benefiting  their future research. This item ships from multiple locations. Your book may
arrive from Roseburg ,OR, La Verg ne,TN. Hardcover.
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R e vie ws  

An exceptional ebook along  with the typeface employed was intrig uing  to see. It really is simplistic but surprises within the fiAy percent of the ebook. It
is extremely difficult to leave it before concluding , once you beg in to read the book.
-- B ria n Mille r    

It is really an incredible publication that we have possibly study. Of course, it really is eng ag e in, continue to an interesting  and amazing  literature.
You are g oing  to like how the writer compose this publication.
-- B a ile y Le hne r      
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