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	Statistical Analysis of Financial Data in R (Springer Texts in Statistics), 9781461487876 (1461487870), Springer, 2013

	
		Although there are many books on mathematical finance, few deal with the statistical aspects of modern data analysis as applied to financial problems. This textbook fills this gap by addressing some of the most challenging issues facing financial engineers. It shows how sophisticated mathematics and modern statistical techniques can be used in the solutions of concrete financial problems. Concerns of risk management are addressed by the study of extreme values, the fitting of distributions with heavy tails, the computation of values at risk (VaR), and other measures of risk. Principal component analysis (PCA), smoothing, and regression techniques are applied to the construction of yield and forward curves. Time series analysis is applied to the study of temperature options and nonparametric estimation. Nonlinear filtering is applied to Monte Carlo simulations, option pricing and earnings prediction. This textbook is intended for undergraduate students majoring in financial engineering, or graduate students in a Master in finance or MBA program. It is sprinkled with practical examples using market data, and each chapter ends with exercises. Practical examples are solved in the R computing environment. They illustrate problems occurring in the commodity, energy and weather markets, as well as the fixed income, equity and credit markets. The examples, experiments and problem sets are based on the library Rsafd developed for the purpose of the text. The book should help quantitative analysts learn and implement advanced statistical concepts. Also, it will be valuable for researchers wishing to gain experience with financial data, implement and test mathematical theories, and address practical issues that are often ignored or underestimated in academic curricula.

	
		This is the new, fully-revised edition to the book Statistical Analysis of Financial Data in S-Plus.

	
		René Carmona is the Paul M. Wythes '55 Professor of Engineering and Finance at Princeton University in the department of Operations Research and Financial Engineering, and Director of Graduate Studies of the Bendheim Center for Finance. His publications include over one hundred articles and eight books in probability and statistics. He was elected Fellow of the Institute of Mathematical Statistics in 1984, and of the Society for Industrial and Applied Mathematics in 2010. He is on the editorial board of several peer-reviewed journals and book series. Professor Carmona has developed computer programs for teaching statistics and research in signal analysis and financial engineering. He has worked for many years on energy, the commodity markets and more recently in environmental economics, and he is recognized as a leading researcher and expert in these areas.
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Roadmap to mySAP.comPremier Press, 2001
Learn how to put mySAP solutions to work for your company through the use of mySAP Workplace and mySAP Marketplace. Stay a step ahead of the competition by taking advantage of the information provided on the SAPMarkets' components and he CommerceOne initiative for building and deploying e-Marketplaces. Gain a comprehensive understanding of what...

		

Beginning ASP.NET Security (Wrox Programmer to Programmer)Wrox Press, 2010

	Programmers: protect and defend your Web apps against attack!


	You may know ASP.NET, but if you don't understand how to secure your applications, you need this book. This vital guide explores the often-overlooked topic of teaching programmers how to design ASP.NET Web applications so as to prevent online thefts and...


		

Integrative Physiology in the Proteomics and Post-Genomics AgeHumana Press, 2005

	There is a perception in the scientific community that the discipline of Physiology

	is in crisis, or at least, in a phase of profound transition and change. At the root of

	the problem is confusion between objectives (the biological questions to be solved)

	and the methods and technologies to be applied. Traditionally, ever since...




	

Cyber Terrorism: Political And Economic ImplicationsIdea Group Publishing, 2006
Cyber Terrorism: Political and Economic Implications is a cyber terrorism brief that outlines many of the recent terrorist activities, political objectives, and their use of cyberspace. Much of this book is dedicated to illustrating the use of the global information infrastructure by terrorists for the communication and coordination of distributed...

		

Fundamentals of Probability: With Stochastic ProcessesCRC Press, 2018

	
		"The 4th edition of Ghahramani's book is replete with intriguing historical notes, insightful comments, and well-selected examples/exercises that, together, capture much of the essence of probability. Along with its Companion Website, the book is suitable as a primary resource for a first course in probability. Moreover, it...



		

Analysis and Design of Digital Integrated CircuitsMcGraw-Hill, 2003

	The third edition of Hodges and Jackson's Analysis and Design of Digital Integrated Circuits has been thoroughly revised and updated by a new co-author, Resve Saleh of the University of British Columbia. The new edition combines the approachability and concise nature of the Hodges and Jackson classic with a complete overhaul to...
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