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	R is a statistical computing language that's ideal for answering quantitative finance questions. This book gives you both theory and practice, all in clear language with stacks of real-world examples. Ideal for R beginners or expert alike.


	Overview

	
		Use time series analysis to model and forecast house prices
	
		Estimate the term structure of interest rates using prices of government bonds
	
		Detect systemically important financial institutions by employing financial network analysis



	In Detail


	Introduction to R for Quantitative Finance will show you how to solve real-world quantitative finance problems using the statistical computing language R. The book covers diverse topics ranging from time series analysis to financial networks. Each chapter briefly presents the theory behind specific concepts and deals with solving a diverse range of problems using R with the help of practical examples.


	This book will be your guide on how to use and master R in order to solve real-world quantitative finance problems. This book covers the essentials of quantitative finance, taking you through a number of clear and practical examples in R that will not only help you to understand the theory, but how to effectively deal with your own real-life problems.


	Starting with time series analysis, you will also learn how to optimize portfolios and how asset pricing models work. The book then covers fixed income securities and derivatives like credit risk management. The last chapters of this book will also provide you with an overview of exciting topics like extreme values and network analysis in quantitative finance.


	What you will learn from this book

	
		How to model and forecast house prices and improve hedge ratios using cointegration and model volatility
	
		How to understand the theory behind portfolio selection and how it can be applied to real-world data
	
		How to utilize the Capital Asset Pricing Model and the Arbitrage Pricing Theory
	
		How to understand the basics of fixed income instruments
	
		You will discover how to use discrete- and continuous-time models for pricing derivative securities
	
		How to successfully work with credit default models and how to model correlated defaults using copulas
	
		How to understand the uses of the Extreme Value Theory in insurance and fi nance, model fitting, and risk measure calculation



	Approach


	This book is a tutorial guide for new users that aims to help you understand the basics of and become accomplished with the use of R for quantitative finance.


	Who this book is written for


	If you are looking to use R to solve problems in quantitative finance, then this book is for you. A basic knowledge of financial theory is assumed, but familiarity with R is not required. With a focus on using R to solve a wide range of issues, this book provides useful content for both the R beginner and more experience users.
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The Marino Mission: One Girl, One Mission, One Thousand Words; 1,000 Need-to-Know *SAT Vocabulary WordsCliffs Notes, 2005
One unforgettable story.1,000 unforgettable SAT vocabulary words.    

Alexa McCurry leads an ordinary teenager's life in upstate New York—until she embarks on a summer adventure in Central America. While working at a potentially boring internship in a marine DNA lab, she befriends a local boy, José, and a remarkable dolphin,...
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Linear and Nonlinear Programming: Third Edition (International Series in Operations Research & Management Science)Springer, 2008
"Linear and Nonlinear Programming" is considered a classic textbook in Optimization. While it is a classic, it also reflects modern theoretical insights. These insights provide structure to what might otherwise be simply a collection of techniques and results, and this is valuable both as a means for learning existing material and for...
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Encyclopedia of Stem Cell Research (2 Vol.Set)Sage Publications, 2008
What is a stem cell? We have a basic working definition, but the way we observe a stem cell function in a dish may not represent how it functions in a living organism. Only this is clear: Stem cells are the engine room of multicelluar organisms-both plants and animals. However, controversies, breakthroughs, and frustration continue to swirl in...
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Cutaneous Lymphomas: Unusual Cases 2 (v. 2)Steinkopff, 2006

	This book offers a unique insight into the world of cutaneous lymphomas. In addition to the case description it gives the clinical, histological, and in most cases also the phenotypical features and the results of molecular techniques. A commentary puts the observations into the context of cutaneous lymphomas. High quality pictures accompany...
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Enterprise Service Oriented Architectures: Concepts, Challenges, RecommendationsSpringer, 2005
Conventional wisdom of the "software stack" approach to building applications may no longer be relevant. Enterprises are pursuing new ways of organizing systems and processes to become service oriented and event-driven. Leveraging existing infrastructural investments is a critical aspect to the success of companies both large and...
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Macromedia® Fireworks® 8: Training from the SourceMacromedia Press, 2005
If you learn best by doing, and what you're intent on doing is  create stunning Web graphics with Macromedia Fireworks 8, this is the place to  turn. The best-selling tutorial book on Fireworks has been completely updated to  get you hands-on fast with all of the program's most important features,  including its newest:...
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