Modeling Financial Time Series with S-PLUS® ~eBook « OQOVP307MD

VIO Modeling Financial Time Series with S-PLUS®

FINANCIAL

TIME SERIES
WITH J——— By Zivot, Eric; Wang, Jiahui

S-PLUS®

SECOND IDITION i S Springer, 2006. Book Condition: New. Brand New, Unread Copy in Perfect Condition. A+ Customer
Service! Summary: S and S-PLUS.- Time Series Specification, Manipulation and Visualization in S-
PLUS .- Time Series Concepts.- Unit Root Tests.- Modeling Extreme Values.- Time Series Regression
Modeling.- Univariate GARCH Modeling.- Long Memory Time Series Modeling.- Rolling Analysis of
Time Series.- Systems of Regression Equations.- Vector Autoregressive Models for Multivariate Time
EricZivot E Series.- Cointegration.- Multivariate GARCH Modeling.- State Space Models.- Factor Models for Asset
Jiahui Wang I i Returns.- Term Structure of Interest Rates.- Robust Change Detection.- Nonlinear Time Series
Models.- Copulas.- Continuous-Time Models for Financial Time Series.- Generalized Method of
Moments.- Semi-Nonparametric Conditional Density Models.- Efficient Method of Moments.

@ READ ONLINE
[7.82 MB ]

DOWNLOAD e

Reviews

It in a single of the most popular ebook. Indeed, it can be play, still an interesting and amazing literature. | am quickly will get a satisfaction of reading a
created pdf.
-- Lennie Renner

Complete guide! Its such a good go through. It is rally fascinating throgh reading period of time. Its been written in an extremely basic way and is
particularly only after i finished reading through this publication through which really changed me, change the way i really believe.
-- Mrs. Macy Stehr

DMCA Notice |Terms


http://www.bookdirs.com/modeling-financial-time-series-with-s-plus-reg.html
http://www.bookdirs.com/modeling-financial-time-series-with-s-plus-reg.html
http://www.bookdirs.com/dmca.html
http://www.bookdirs.com/terms.html

	Modeling Financial Time Series with S-PLUS®

