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		An accessible guide to the multivariate time series tools used in numerous real-world applications

	
		Multivariate Time Series Analysis: With R and Financial Applications is the much anticipated sequel coming from one of the most influential and prominent experts on the topic of time series. Through a fundamental balance of theory and methodology, the book supplies readers with a comprehensible approach to financial econometric models and their applications to real-world empirical research.

	
		Differing from the traditional approach to multivariate time series, the book focuses on reader comprehension by emphasizing structural specification, which results in simplified parsimonious VAR MA modeling. Multivariate Time Series Analysis: With R and Financial Applications utilizes the freely available R software package to explore complex data and illustrate related computation and analyses. Featuring the techniques and methodology of multivariate linear time series, stationary VAR models, VAR MA time series and models, unitroot process, factor models, and factor-augmented VAR models, the book includes:

	
		• Over 300 examples and exercises to reinforce the presented content

	
		• User-friendly R subroutines and research presented throughout to demonstrate modern applications

	
		• Numerous datasets and subroutines to provide readers with a deeper understanding of the material

	
		Multivariate Time Series Analysis is an ideal textbook for graduate-level courses on time series and quantitative finance and upper-undergraduate level statistics courses in time series. The book is also an indispensable reference for researchers and practitioners in business, finance, and econometrics.
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How to Prepare Your Curriculum Vitae (How to series)McGraw-Hill, 2003
The curriculum vitae, a resume of educational and work background, is essential for undergraduates applying to graduate and professional schools. Now revised and updated, How to Prepare Your Curriculum Vitae helps readers to analyze their academic career and create the best "academic resume" possible.

Features:


...
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Predictive Analytics: Microsoft ExcelQue, 2012

	Predictive Analytics: Microsoft® Excel


	Excel predictive analytics for serious data crunchers!


	 


	The movie Moneyball made predictive analytics famous: Now you can apply the same techniques to help your...
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Think Java: How to Think Like a Computer ScientistO'Reilly, 2016

	
		Currently used at many colleges, universities, and high schools, this hands-on introduction to computer science is ideal for people with little or no programming experience. The goal of this concise book is not just to teach you Java, but to help you think like a computer scientist. You’ll learn how to program—a useful...
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For Crying Out Loud: From Open Outcry to the Electronic ScreenJohn Wiley & Sons, 2009
In Praise of For Crying Out Loud

"Endowed with strong parents and a bit of luck, Leo Melamed has made a remarkable escape from Nazi occupied Poland to building one of the pinnacles of global finance. Over four decades and more, he was the leading force in bringing his beloved 'Merc' from obscure trading pits for butter...
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The Art of Computer Programming, Volume 2: Seminumerical Algorithms (2nd Edition)Addison Wesley, 1981
Knuth's multivolume work, widely recognized as the definitive description of classical computer science, is now available in an attractive, boxed set. The three volumes included in this set have each been revised recently to reflect developments in the field. As earlier editions clearly demonstrated, they comprise an invaluable resource in...
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Differential Diagnosis in Small Animal MedicineJohn Wiley & Sons, 2015

	A vital pocket-sized reference tool for busy practitioners and students, saving hours of searching through multiple sources. Differential Diagnosis in Small Animal Medicine, Second Edition brings together comprehensive differential diagnosis lists covering a wide range of presenting signs.  This new edition has been fully updated...
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