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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-to-date--
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, state-of-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.
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From reader reviews:

Wilma Bates:

The publication untitled Financial Econometrics: Problems, Models, and Methods. is the e-book that
recommended to you to learn. You can see the quality of the reserve content that will be shown to a person.
The language that publisher use to explained their ideas are easily to understand. The copy writer was did a
lot of study when write the book, hence the information that they share to your account is absolutely
accurate. You also could possibly get the e-book of Financial Econometrics: Problems, Models, and
Methods. from the publisher to make you much more enjoy free time.

Donna Salerno:

Spent a free the perfect time to be fun activity to try and do! A lot of people spent their spare time with their
family, or their own friends. Usually they doing activity like watching television, about to beach, or picnic
within the park. They actually doing ditto every week. Do you feel it? Would you like to something different
to fill your free time/ holiday? Can be reading a book might be option to fill your totally free time/ holiday.
The first thing you will ask may be what kinds of guide that you should read. If you want to try out look for
book, may be the guide untitled Financial Econometrics: Problems, Models, and Methods. can be great book
to read. May be it could be best activity to you.

Rigoberto Stansell:

Your reading 6th sense will not betray anyone, why because this Financial Econometrics: Problems, Models,
and Methods. reserve written by well-known writer we are excited for well how to make book that may be
understand by anyone who also read the book. Written throughout good manner for you, leaking every ideas
and creating skill only for eliminate your current hunger then you still doubt Financial Econometrics:
Problems, Models, and Methods. as good book not merely by the cover but also by content. This is one
publication that can break don't ascertain book by its cover, so do you still needing another sixth sense to
pick this kind of!? Oh come on your looking at sixth sense already told you so why you have to listening to a
different sixth sense.

Maria Mariani:

Are you kind of occupied person, only have 10 or 15 minute in your morning to upgrading your mind
proficiency or thinking skill actually analytical thinking? Then you are having problem with the book than
can satisfy your limited time to read it because all this time you only find publication that need more time to
be examine. Financial Econometrics: Problems, Models, and Methods. can be your answer because it can be
read by you actually who have those short time problems.
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