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The requirement to maximise value for shareholders is at the core of any corporate investment
or financing decision. The intrinsic value of proposed investments should be assessed before
deciding how much capital to allocate; the benefits and risks associated with each available
source of finance should be considered when capital is being raised; and capital, and any
associated financial risks, should be managed in a way that continues to maximise value. At
every stage, an analysis should be carried out to ensure the decision is optimal for
shareholders and other capital providers. This book provides practical guidance on the
application of financial evaluation techniques and methods (mainly covered in Appendices), as
well as comprehensive coverage of traditional corporate finance topics, discussed in the
context of capital investment, raising and management and financial risk management (using
derivatives). Models, formulae and other quantitative techniques are illustrated in over 100
examples (using only basic mathematics). Topics discussed include the following: * business
appraisal using financial ratios * corporate valuation (mainly discounted cash flow and real
options) *investment appraisal techniques * acquisition structuring and evaluation * the nature
of loans and loan agreements * features and pricing of bonds (straight and convertible) *
leasing (including leveraged leasing) * equity raising (Initial Public Offerings) * long and short
term capital management * basic pricing of derivatives (forwards, futures, options, swaps) *
interest rate and currency risk management using derivatives Capital Investment & Financing
provides a comprehensive, in-depth coverage of concepts, methods and techniques involved
when evaluating acquisitions and other investments, assessing financing opportunities, and
managing capital. The core chapters provide practical guidance on key corporate finance
topics; the Appendices contain more quantitative material, focusing on pricing techniques.
Examples are used throughout, and an integrated case study (fictional) in the final Appendix
uses many of the techniques discussed. *Discusses all key areas of corporate investing and
financing, focusing on key financial issues *Concise, thorough and technical, it enables to
reader to acquire knowledge effectively *Can be used in everyday analysis and decision
making
Written to complement the second edition of best-selling textbook Introductory Econometrics
for Finance, this book provides a comprehensive introduction to the use of the Regression
Analysis of Time Series (RATS) software for modelling in finance and beyond. It provides
numerous worked examples with carefully annotated code and detailed explanations of the
outputs, giving readers the knowledge and confidence to use the software for their own
research and to interpret their own results. A wide variety of important modelling approaches
are covered, including such topics as time-series analysis and forecasting, volatility modelling,
limited dependent variable and panel methods, switching models and simulations methods.
The book is supported by an accompanying website containing freely downloadable data and
RATS instructions.
Presents an up-to-date treatment of the models and methodologies of financial econometrics
by one of the world's leading financial econometricians.
This free software guide for R with freely downloadable datasets brings the econometric
techniques to life, showing readers how to implement the approaches presented in Introductory
Econometrics for Finance using this highly popular software package. Designed to be used
alongside the main textbook, the guide will give readers the confidence and skills to estimate
and interpret their own models while the textbook will ensure that they have a thorough
understanding of the conceptual underpinnings.
Master business modeling and analysis techniques with Microsoft Excel 2019 and Office 365
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and transform data into bottom-line results. Written by award-winning educator Wayne
Winston, this hands-on, scenario-focused guide helps you use Excel to ask the right questions
and get accurate, actionable answers. New coverage ranges from Power Query/Get &
Transform to Office 365 Geography and Stock data types. Practice with more than 800
problems, many based on actual challenges faced by working analysts. Solve real business
problems with Excel—and build your competitive advantage: Quickly transition from Excel
basics to sophisticated analytics Use PowerQuery or Get & Transform to connect, combine,
and refine data sources Leverage Office 365’s new Geography and Stock data types and six
new functions Illuminate insights from geographic and temporal data with 3D Maps Summarize
data with pivot tables, descriptive statistics, histograms, and Pareto charts Use Excel trend
curves, multiple regression, and exponential smoothing Delve into key financial, statistical, and
time functions Master all of Excel’s great charts Quickly create forecasts from historical timebased data Use Solver to optimize product mix, logistics, work schedules, and
investments—and even rate sports teams Run Monte Carlo simulations on stock prices and
bidding models Learn about basic probability and Bayes’ Theorem Use the Data Model and
Power Pivot to effectively build and use relational data sources inside an Excel workbook
Automate repetitive analytics tasks by using macros
This book provides an introduction to the field of microeconometrics through the use of R. The
focus is on applying current learning from the field to real world problems. It uses R to both
teach the concepts of the field and show the reader how the techniques can be used. It is
aimed at the general reader with the equivalent of a bachelor’s degree in economics, statistics
or some more technical field. It covers the standard tools of microeconometrics, OLS,
instrumental variables, Heckman selection and difference in difference. In addition, it
introduces bounds, factor models, mixture models and empirical Bayesian analysis. Key
Features: Focuses on the assumptions underlying the algorithms rather than their statistical
properties. Presents cutting-edge analysis of factor models and finite mixture models. Uses a
hands-on approach to examine the assumptions made by the models and when the models fail
to estimate accurately. Utilizes interesting real-world data sets that can be used to analyze
important microeconomic problems. Introduces R programming concepts throughout the book.
Includes appendices that discuss some of the standard statistical concepts and R
programming used in the book.
"An introduction to the field of financial econometrics, focusing on providing an introduction for
undergraduate and postgraduate students whose math skills may not be at the most advanced
level, but who need this material to pursue careers in research and the financial industry"-This textbook provides future data analysts with the tools, methods, and skills needed to
answer data-focused, real-life questions; to carry out data analysis; and to visualize and
interpret results to support better decisions in business, economics, and public policy. Data
wrangling and exploration, regression analysis, machine learning, and causal analysis are
comprehensively covered, as well as when, why, and how the methods work, and how they
relate to each other. As the most effective way to communicate data analysis, running case
studies play a central role in this textbook. Each case starts with an industry-relevant question
and answers it by using real-world data and applying the tools and methods covered in the
textbook. Learning is then consolidated by 360 practice questions and 120 data exercises.
Extensive online resources, including raw and cleaned data and codes for all analysis in Stata,
R, and Python, can be found at www.gabors-data-analysis.com.
This free software guide for STATA with freely downloadable datasets brings the econometric
techniques to life, showing readers how to implement the approaches presented in Introductory
Econometrics for Finance using this highly popular software package. Designed to be used
alongside the main textbook, the guide will give readers the confidence and skills to estimate
and interpret their own models while the textbook will ensure that they have a thorough
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understanding of the conceptual underpinnings.
'Applied Econometrics' takes an intuitive, hands-on approach to presenting modern
econometrics. Wide-ranging yet compact, the book features extensive software integration and
contains empirical applications throughout. It provides step-by-step guidelines for all
econometric tests and methods of estimation, and also provides interpretations of the results.
The second edition of this popular book features expanded topical coverage, more coverage of
fundamental concepts for students new to the subject or requiring a 'refresher', integrated
finance applications throughout, as well as the addition of Stata to the software coverage
(already featuring EViews and Microfit). New chapters include: ? Limited Dependent Variable
Regression Models ? Identification in Standard and Cointegrated Systems ? Solving Models
This is an ideal book for undergraduate and master's economics or finance students taking a
first course in applied econometrics. A companion website for this book is available at
www.palgrave.com/economics/asteriou2 which contains: ? data files for students ? PowerPoint
slides for lecturers
Introductory Econometrics for FinanceCambridge University Press
Nowadays applied work in business and economics requires a solid understanding of
econometric methods to support decision-making. Combining a solid exposition of econometric
methods with an application-oriented approach, this rigorous textbook provides students with a
working understanding and hands-on experience of current econometrics. Taking a 'learning
by doing' approach, it covers basic econometric methods (statistics, simple and multiple
regression, nonlinear regression, maximum likelihood, and generalized method of moments),
and addresses the creative process of model building with due attention to diagnostic testing
and model improvement. Its last part is devoted to two major application areas: the
econometrics of choice data (logit and probit, multinomial and ordered choice, truncated and
censored data, and duration data) and the econometrics of time series data (univariate time
series, trends, volatility, vector autoregressions, and a brief discussion of SUR models, panel
data, and simultaneous equations). · Real-world text examples and practical exercise
questions stimulate active learning and show how econometrics can solve practical questions
in modern business and economic management. · Focuses on the core of econometrics,
regression, and covers two major advanced topics, choice data with applications in marketing
and micro-economics, and time series data with applications in finance and macro-economics.
· Learning-support features include concise, manageable sections of text, frequent crossreferences to related and background material, summaries, computational schemes, keyword
lists, suggested further reading, exercise sets, and online data sets and solutions. · Derivations
and theory exercises are clearly marked for students in advanced courses. This textbook is
perfect for advanced undergraduate students, new graduate students, and applied researchers
in econometrics, business, and economics, and for researchers in other fields that draw on
modern applied econometrics.
Discover how empirical researchers today actually think about and apply econometric methods
with the practical, professional approach in Wooldridge's INTRODUCTORY ECONOMETRICS:
A MODERN APPROACH, 6E. Unlike traditional books, this unique presentation demonstrates
how econometrics has moved beyond just a set of abstract tools to become genuinely useful
for answering questions in business, policy evaluation, and forecasting environments.
INTRODUCTORY ECONOMETRICS is organized around the type of data being analyzed with
a systematic approach that only introduces assumptions as they are needed. This makes the
material easier to understand and, ultimately, leads to better econometric practices. Packed
with timely, relevant applications, the book introduces the latest emerging developments in the
field. Gain a full understanding of the impact of econometrics in real practice today with the
insights and applications found only in INTRODUCTORY ECONOMETRICS: A MODERN
APPROACH, 6E. Important Notice: Media content referenced within the product description or
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the product text may not be available in the ebook version.
Covering all the accounting issues and reporting standards (IAS, IFRS) that an accounting
student needs to know, this text provides a fresh, decision-usefulness approach that will
enhance students' interpretative skills and take their understanding to the next level.
An accessible guide to the growing field of financial econometrics As finance and financial
products have become more complex, financial econometrics has emerged as a fast-growing
field and necessary foundation for anyone involved in quantitative finance. The techniques of
financial econometrics facilitate the development and management of new financial
instruments by providing models for pricing and risk assessment. In short, financial
econometrics is an indispensable component to modern finance. The Basics of Financial
Econometrics covers the commonly used techniques in the field without using unnecessary
mathematical/statistical analysis. It focuses on foundational ideas and how they are applied.
Topics covered include: regression models, factor analysis, volatility estimations, and time
series techniques. Covers the basics of financial econometrics—an important topic in
quantitative finance Contains several chapters on topics typically not covered even in basic
books on econometrics such as model selection, model risk, and mitigating model risk Geared
towards both practitioners and finance students who need to understand this dynamic
discipline, but may not have advanced mathematical training, this book is a valuable resource
on a topic of growing importance.
The past twenty years have seen an extraordinary growth in the use of quantitative methods in
financial markets. Finance professionals now routinely use sophisticated statistical techniques
in portfolio management, proprietary trading, risk management, financial consulting, and
securities regulation. This graduate-level textbook is intended for PhD students, advanced
MBA students, and industry professionals interested in the econometrics of financial modeling.
The book covers the entire spectrum of empirical finance, including: the predictability of asset
returns, tests of the Random Walk Hypothesis, the microstructure of securities markets, event
analysis, the Capital Asset Pricing Model and the Arbitrage Pricing Theory, the term structure
of interest rates, dynamic models of economic equilibrium, and nonlinear financial models such
as ARCH, neural networks, statistical fractals, and chaos theory. Each chapter develops
statistical techniques within the context of a particular financial application. This exciting new
text contains a unique and accessible combination of theory and practice, bringing state-of-theart statistical techniques to the forefront of financial applications. Each chapter also includes a
discussion of recent empirical evidence, for example, the rejection of the Random Walk
Hypothesis, as well as problems designed to help readers incorporate what they have read into
their own applications.
Nonlinear Time Series Analysis of Economic and Financial Data provides an examination of
the flourishing interest that has developed in this area over the past decade. The constant
theme throughout this work is that standard linear time series tools leave unexamined and
unexploited economically significant features in frequently used data sets. The book comprises
original contributions written by specialists in the field, and offers a combination of both applied
and methodological papers. It will be useful to both seasoned veterans of nonlinear time series
analysis and those searching for an informative panoramic look at front-line developments in
the area.
Score your highest in econometrics? Easy. Econometrics can prove challenging for many
students unfamiliar with the terms and concepts discussed in a typical econometrics course.
Econometrics For Dummies eliminates that confusion with easy-to-understand explanations of
important topics in the study of economics. Econometrics For Dummies breaks down this
complex subject and provides you with an easy-to-follow course supplement to further refine
your understanding of how econometrics works and how it can be applied in real-world
situations. An excellent resource for anyone participating in a college or graduate level
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econometrics course Provides you with an easy-to-follow introduction to the techniques and
applications of econometrics Helps you score high on exam day If you're seeking a degree in
economics and looking for a plain-English guide to this often-intimidating course, Econometrics
For Dummies has you covered.
Integrating a contemporary approach to econometrics with the powerful computational tools
offered by Stata, An Introduction to Modern Econometrics Using Stata focuses on the role of
method-of-moments estimators, hypothesis testing, and specification analysis and provides
practical examples that show how the theories are applied to real data sets using Stata. As an
expert in Stata, the author successfully guides readers from the basic elements of Stata to the
core econometric topics. He first describes the fundamental components needed to effectively
use Stata. The book then covers the multiple linear regression model, linear and nonlinear
Wald tests, constrained least-squares estimation, Lagrange multiplier tests, and hypothesis
testing of nonnested models. Subsequent chapters center on the consequences of failures of
the linear regression model's assumptions. The book also examines indicator variables,
interaction effects, weak instruments, underidentification, and generalized method-of-moments
estimation. The final chapters introduce panel-data analysis and discrete- and limiteddependent variables and the two appendices discuss how to import data into Stata and Stata
programming. Presenting many of the econometric theories used in modern empirical
research, this introduction illustrates how to apply these concepts using Stata. The book
serves both as a supplementary text for undergraduate and graduate students and as a clear
guide for economists and financial analysts.
As real estate forms a significant part of the asset portfolios of most investors and lenders, it is
crucial that analysts and institutions employ sound techniques for modelling and forecasting
the performance of real estate assets. Assuming no prior knowledge of econometrics, this
book introduces and explains a broad range of quantitative techniques that are relevant for the
analysis of real estate data. It includes numerous detailed examples, giving readers the
confidence they need to estimate and interpret their own models. Throughout, the book
emphasises how various statistical techniques may be used for forecasting and shows how
forecasts can be evaluated. Written by a highly experienced teacher of econometrics and a
senior real estate professional, both of whom are widely known for their research, Real Estate
Modelling and Forecasting is the first book to provide a practical introduction to the
econometric analysis of real estate for students and practitioners.
The realization among econometricians and applied economists that seasonal variation in
many time series is often larger and less regular than has been supposed, has recently led to
an increased interest in seriously modelling seasonality. The relative size of seasonal variation
also meansthat such modelling is of major economic interest. Important developments in
modelling seasonality have occurred - the last ten years have seen improvements in the model
based procedures, the discovery of periodic models, seasonal integration and cointegration,
and in the development of economictheories of seasonality.This volume brings together some
leading papers on the existing standard economic theory of seasonality as well as papers
which apply newer statistical tools to the modelling of seasonal phenomena. In addition to the
topics already mentioned, it presents and discusses the X-11 method of seasonaladjustment
and the introduction includes a description and assessment of the most recent developments.
From the author of the bestselling "Analysis of Time Series," Time-Series Forecasting offers a
comprehensive, up-to-date review of forecasting methods. It provides a summary of timeseries modelling procedures, followed by a brief catalogue of many different time-series
forecasting methods, ranging from ad-hoc methods through ARIMA and state-space modelling
to multivariate methods and including recent arrivals, such as GARCH models, neural
networks, and cointegrated models. The author compares the more important methods in
terms of their theoretical inter-relationships and their practical merits. He also considers two
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other general forecasting topics that have been somewhat neglected in the literature: the
computation of prediction intervals and the effect of model uncertainty on forecast accuracy.
Although the search for a "best" method continues, it is now well established that no single
method will outperform all other methods in all situations-the context is crucial. Time-Series
Forecasting provides an outstanding reference source for the more generally applicable
methods particularly useful to researchers and practitioners in forecasting in the areas of
economics, government, industry, and commerce.
This free software guide for Python with freely downloadable datasets brings the econometric
techniques to life, showing readers how to implement the approaches presented in Introductory
Econometrics for Finance using this highly popular software package. Designed to be used
alongside the main textbook, the guide will give readers the confidence and skills to estimate
and interpret their own models while the textbook will ensure that they have a thorough
understanding of the conceptual underpinnings.
The second Asia-Pacific edition of Introductory Econometrics is the only resource in the market
designed specifically for introductory second-year students. The concise structure and
simplified explanations provide a clear introduction to the subject – understanding how
econometrics can answer questions in business, policy evaluation and forecasting – and
bridges students’ transition from basic statistics into econometrics. The text supports student
understanding by introducing background material on introductory mathematics, probability
and statistics, and provides opportunities to recall prior learning and refine fundamental skills
before progressing to the more advanced topics. The inclusion of data sets from Australia and
New Zealand, as well as from the Asia-Pacific region add local context and provide examples
that resonate with students.

Offers econometrics for finance students with no prior knowledge of the field. Includes
case studies, examples and extensive online support.
This best-selling introduction to econometrics is specifically written for finance students.
The new edition builds on the successful data- and problem-driven approach of the first
edition, giving students the skills to estimate and interpret models while developing an
intuitive grasp of underlying theoretical concepts.
The first comprehensive book on the whole scope of the Gothic Revival.
Econometrics, the application of statistical principles to the quantification of economic
models, is a compulsory component of European economics degrees. This text
provides an introduction to this complex topic for students who are not outstandingly
proficient in mathematics. It does this by providing the student with an analytical and an
intuitive understanding of the classical linear regression model. Mathematical notation
is kept simple and step-by-step verbal explanations of mathematical proofs are
provided to facilitate a full understanding of the subject. The text also contains a large
number of practical exercises for students to follow up and practice what they have
learnt. Originally published in the USA, this new edition has been substantially updated
and revised with the inclusion of new material on specification tests, binary choice
models, tobit analysis, sample selection bias, nonstationary time series, and unit root
tests and basic cointegration. The new edition is also acompanied by a website with
Powerpoint slideshows giving a parallel graphical treatment of topics treated in the
book, cross-section and time series data sets, manuals for practical exercises, and
lecture note extending the text.
Discover the skill set - and mindset - that great global leaders must have to succeed.
What is global leadership? It turns out that many companies around the world are
missing a key point: that global leadership is distinctly different from the leadership
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skills needed in a domestic operation. The global economy requires a new set of
leadership skills-imbued with a global mindset, multi-functional and effective across
cultures and nationalities-that were not as critical even a decade ago. In What Is Global
Leadership?, the authors draw on cutting-edge research conducted by Aperian Global,
including first-hand interviews with successful global leaders, which highlights ten key
behaviors critical to international settings, such as cultural self-awareness, frameshifting, and developing "third-way solutions." In addition to providing a detailed
description of each behavior, the authors demonstrate how these can be applied in the
context of leadership development programs, executive coaching, global teams, and
leader-led action learning. Whether one is leading an entire organization, a business
unit, or a geographically dispersed team, this essential guide provides an important
resource for developing global leadership talent.
Portfolio theory and much of asset pricing, as well as many empirical applications,
depend on the use of multivariate probability distributions to describe asset returns.
Traditionally, this has meant the multivariate normal (or Gaussian) distribution. More
recently, theoretical and empirical work in financial economics has employed the
multivariate Student (and other) distributions which are members of the elliptically
symmetric class. There is also a growing body of work which is based on skew-elliptical
distributions. These probability models all exhibit the property that the marginal
distributions differ only by location and scale parameters or are restrictive in other
respects. Very often, such models are not supported by the empirical evidence that the
marginal distributions of asset returns can differ markedly. Copula theory is a branch of
statistics which provides powerful methods to overcome these shortcomings. This book
provides a synthesis of the latest research in the area of copulae as applied to finance
and related subjects such as insurance. Multivariate non-Gaussian dependence is a
fact of life for many problems in financial econometrics. This book describes the state of
the art in tools required to deal with these observed features of financial data. This book
was originally published as a special issue of the European Journal of Finance.
The analysis prediction and interpolation of economic and other time series has a long
history and many applications. Major new developments are taking place, driven partly
by the need to analyze financial data. The five papers in this book describe those new
developments from various viewpoints and are intended to be an introduction
accessible to readers from a range of backgrounds. The book arises out of the second
Seminaire European de Statistique (SEMSTAT) held in Oxford in December 1994. This
brought together young statisticians from across Europe, and a series of introductory
lectures were given on topics at the forefront of current research activity. The lectures
form the basis for the five papers contained in the book. The papers by Shephard and
Johansen deal respectively with time series models for volatility, i.e. variance
heterogeneity, and with cointegration. Clements and Hendry analyze the nature of
prediction errors. A complementary review paper by Laird gives a biometrical view of
the analysis of short time series. Finally Astrup and Nielsen give a mathematical
introduction to the study of option pricing. Whilst the book draws its primary motivation
from financial series and from multivariate econometric modelling, the applications are
potentially much broader.
This is the perfect (and essential) supplement for all econometrics classes--from a
rigorous first undergraduate course, to a first master's, to a PhD course. Explains what
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is going on in textbooks full of proofs and formulas Offers intuition, skepticism, insights,
humor, and practical advice (dos and don’ts) Contains new chapters that cover
instrumental variables and computational considerations Includes additional information
on GMM, nonparametrics, and an introduction to wavelets
Never HIGHLIGHT a Book Again! Virtually all of the testable terms, concepts, persons,
places, and events from the textbook are included. Cram101 Just the FACTS101
studyguides give all of the outlines, highlights, notes, and quizzes for your textbook with
optional online comprehensive practice tests. Only Cram101 is Textbook Specific.
Accompanys: 9780521694681 .
Financial econometrics is a great success story in economics. Econometrics uses data
and statistical inference methods, together with structural and descriptive modeling, to
address rigorous economic problems. Its development within the world of finance is
quite recent and has been paralleled by a fast expansion of financial markets and an
increasing variety and complexity of financial products. This has fueled the demand for
people with advanced econometrics skills. For professionals and advanced graduate
students pursuing greater expertise in econometric modeling, this is a superb guide to
the field's frontier. With the goal of providing information that is absolutely up-todate--essential in today's rapidly evolving financial environment--Gourieroux and Jasiak
focus on methods related to foregoing research and those modeling techniques that
seem relevant to future advances. They present a balanced synthesis of financial
theory and statistical methodology. Recognizing that any model is necessarily a
simplified image of reality and that econometric methods must be adapted and applied
on a case-by-case basis, the authors employ a wide variety of data sampled at
frequencies ranging from intraday to monthly. These data comprise time series
representing both the European and North American markets for stocks, bonds, and
foreign currencies. Practitioners are encouraged to keep a critical eye and are armed
with graphical diagnostics to eradicate misspecification errors. This authoritative, stateof-the-art reference text is ideal for upper-level graduate students, researchers, and
professionals seeking to update their skills and gain greater facility in using econometric
models. All will benefit from the emphasis on practical aspects of financial modeling and
statistical inference. Doctoral candidates will appreciate the inclusion of detailed
mathematical derivations of the deeper results as well as the more advanced problems
concerning high-frequency data and risk control. By establishing a link between
practical questions and the answers provided by financial and statistical theory, the
book also addresses the needs of applied researchers employed by financial
institutions.
The China Business Model: Originality and Limits emphasizes transformation of the
Chinese Business Model over the last decades. The impact of the financial crisis on
China helps the reader understand its evolution towards capitalism. Topics covered
include CSR, leadership, and management in China, how do these organizations
impact the performance of companies, the financing policy of Chinese firms and its
evolution till the slowdown, finance and business in China, and how could the banking
sector and/or the financial markets help the development of Chinese companies? Helps
the reader understand the impact of the financial crisis on China and its evolution
towards capitalism Contains coverage of CSR, leadership, and management in China
Answers the question "how can financial markets help the development of Chinese
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companies?"
What circumstances or behaviors turn poverty into a cycle that perpetuates across
generations? The answer to this question carries especially important implications for
the design and evaluation of policies and projects intended to reduce poverty. Yet a
major challenge analysts and policymakers face in understanding poverty traps is the
sheer number of mechanisms—not just financial, but also environmental, physical, and
psychological—that may contribute to the persistence of poverty all over the world. The
research in this volume explores the hypothesis that poverty is self-reinforcing because
the equilibrium behaviors of the poor perpetuate low standards of living. Contributions
explore the dynamic, complex processes by which households accumulate assets and
increase their productivity and earnings potential, as well as the conditions under which
some individuals, groups, and economies struggle to escape poverty. Investigating the
full range of phenomena that combine to generate poverty traps—gleaned from
behavioral, health, and resource economics as well as the sociology, psychology, and
environmental literatures—chapters in this volume also present new evidence that
highlights both the insights and the limits of a poverty trap lens. The framework
introduced in this volume provides a robust platform for studying well-being dynamics in
developing economies.
This book provides an introduction to the statistical software R and its application with
an empirical approach in finance and economics. It is specifically targeted towards
undergraduate and graduate students. It provides beginner-level introduction to R using
RStudio and reproducible research examples. It will enable students to use R for data
cleaning, data visualization and quantitative model building using statistical methods
like linear regression, econometrics (GARCH etc), Copulas, etc. Moreover, the book
demonstrates latest research methods with applications featuring linear regression,
quantile regression, panel regression, econometrics, dependence modelling, etc. using
a range of data sets and examples. Request Inspection Copy
A complete set of statistical tools for beginning financial analysts from a leading
authority Written by one of the leading experts on the topic, An Introduction to Analysis
of Financial Data with R explores basic concepts of visualization of financial data.
Through a fundamental balance between theory and applications, the book supplies
readers with an accessible approach to financial econometric models and their
applications to real-world empirical research. The author supplies a hands-on
introduction to the analysis of financial data using the freely available R software
package and case studies to illustrate actual implementations of the discussed
methods. The book begins with the basics of financial data, discussing their summary
statistics and related visualization methods. Subsequent chapters explore basic time
series analysis and simple econometric models for business, finance, and economics
as well as related topics including: Linear time series analysis, with coverage of
exponential smoothing for forecasting and methods for model comparison Different
approaches to calculating asset volatility and various volatility models High-frequency
financial data and simple models for price changes, trading intensity, and realized
volatility Quantitative methods for risk management, including value at risk and
conditional value at risk Econometric and statistical methods for risk assessment based
on extreme value theory and quantile regression Throughout the book, the visual nature
of the topic is showcased through graphical representations in R, and two detailed case
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studies demonstrate the relevance of statistics in finance. A related website features
additional data sets and R scripts so readers can create their own simulations and test
their comprehension of the presented techniques. An Introduction to Analysis of
Financial Data with R is an excellent book for introductory courses on time series and
business statistics at the upper-undergraduate and graduate level. The book is also an
excellent resource for researchers and practitioners in the fields of business, finance,
and economics who would like to enhance their understanding of financial data and
today's financial markets.
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