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Springer International Publishing Apr 2014, 2014. Taschenbuch. Condition: Neu. Neuware - This
monograph provides the fundamentals of statistical inference for 1nancial engineering and covers
some selected methods suitable for analyzing 1nancial time series data. In order to describe the
actual 1nancial data, various stochastic processes, e.g. non-Gaussian linear processes, non-linear
processes, long-memory processes, locally stationary processes etc. are introduced and their
optimal estimation is considered as well. This book also includes several statistical approaches,
e.g., discriminant analysis, the empirical likelihood...
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Absolutely essential go through publication. Yes, it really is engage in, nevertheless an amazing and interesting literature. Its been developed in
an exceptionally straightforward way and it is simply following i 1nished reading this publication through which actually changed me, change
the way i really believe.
-- Vergie Hyatt

I actually started off looking at this pdf. It is one of the most amazing pdf i have got read. Once you begin to read the book, it is extremely dif1cult
to leave it before concluding.
-- Milford Donnelly

This publication is fantastic. I am quite late in start reading this one, but better then never. I am just delighted to explain how this is basically
the very best publication i have go through inside my very own life and may be he greatest pdf for actually.
-- Dr. Tia Denesik DDS
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