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paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping , Free Tracking  number will be provided aAer the
shipment.Paperback. Pub Date :2012-09-01 Pag es: 571 Publisher: the People Post Publishing  SYKC10.29 Basic information title: Turing
mathematical statistical Series: Financial Time Series Analysis (3rd Edition) List Price: 85.00 yuan Author: Cai Rui chest ((Ruey S. Tsay) Publisher:
People's Posts and Telecommunications Press Publication Date: September 1. 2012 ISBN: 9.787.115.287.625 words: Pag e: 571 Edition: 1st Edition
Binding : Paperback: Weig ht: 821 g  edit recommended Turing  mathematical statistically Books: Financial Time Series Analysis (3rd Edition) is
rare in the field of financial time series analysis as superior. has become the most influential works in the field of the first version available.
comprehensive exposition of the theoretical knowledg e of financial time series analysis. a systematic introduction to the financial econometric
model and its application in data modeling  and prediction of financial time series. use to be able to g et a free 3 R packag e can empirical
analysis of financial data. and can also use realistic examples to illustrate the correlation calculation and analysis. Turing  mathematical
statistical Series: Financial Time Series Analysis (3rd Edition) also the latest advances in financial econometrics in-depth analysis. for example.
realized volatility. conditional value at risk. statistical arbitrag e and duration and dynamic correlation model. Summary financial time series
analysis (3) a comprehensive exposition of financial time series. and the main financial time sequence of the theory and method of the current
research focus and some of the latest research results. especially risk value. hig h-frequency data analysis. stochastic volatility modeling  and
Markov chain Monte Carlo methods. addition. financial time series analysis ( 3rd Edition) also systematically expounded the financial
econometric models and their applications in financial time series data and modeling . the use of models and methods are used actual...
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