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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 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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From reader reviews:

Ricky Streeter:

Have you spare time for just a day? What do you do when you have much more or little spare time? That's
why, you can choose the suitable activity intended for spend your time. Any person spent all their spare time
to take a go walking, shopping, or went to the particular Mall. How about open or even read a book allowed
An Introduction to Analysis of Financial Data with R (Wiley Series in Probability and Statistics)? Maybe it
is being best activity for you. You know beside you can spend your time together with your favorite's book,
you can more intelligent than before. Do you agree with it is opinion or you have some other opinion?

Eric Freeman:

Now a day folks who Living in the era everywhere everything reachable by match the internet and the
resources included can be true or not call for people to be aware of each data they get. How individuals to be
smart in acquiring any information nowadays? Of course the answer is reading a book. Reading through a
book can help individuals out of this uncertainty Information specifically this An Introduction to Analysis of
Financial Data with R (Wiley Series in Probability and Statistics) book because this book offers you rich
information and knowledge. Of course the details in this book hundred per cent guarantees there is no doubt
in it you know.

Tanya McGaha:

This An Introduction to Analysis of Financial Data with R (Wiley Series in Probability and Statistics) are
reliable for you who want to be a successful person, why. The main reason of this An Introduction to
Analysis of Financial Data with R (Wiley Series in Probability and Statistics) can be on the list of great
books you must have is definitely giving you more than just simple examining food but feed an individual
with information that might be will shock your earlier knowledge. This book is usually handy, you can bring
it everywhere and whenever your conditions in the e-book and printed ones. Beside that this An Introduction
to Analysis of Financial Data with R (Wiley Series in Probability and Statistics) forcing you to have an
enormous of experience such as rich vocabulary, giving you demo of critical thinking that could it useful in
your day exercise. So , let's have it appreciate reading.

Haley Berg:

Is it you who having spare time subsequently spend it whole day by simply watching television programs or
just resting on the bed? Do you need something new? This An Introduction to Analysis of Financial Data
with R (Wiley Series in Probability and Statistics) can be the solution, oh how comes? The new book you
know. You are so out of date, spending your extra time by reading in this fresh era is common not a nerd
activity. So what these books have than the others?
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