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This book provides an essential toolkit for all students wishing to know more about the
modelling and analysis of financial data. Applications of econometric techniques are
becoming increasingly common in the world of finance and this second edition of an
established text covers the following key themes:- unit roots, cointegration and other
develop
The field of financial econometrics has exploded over the last decade This book
represents an integration of theory, methods, and examples using the S-PLUS
statistical modeling language and the S+FinMetrics module to facilitate the practice of
financial econometrics. This is the first book to show the power of S-PLUS for the
analysis of time series data. It is written for researchers and practitioners in the finance
industry, academic researchers in economics and finance, and advanced MBA and
graduate students in economics and finance. Readers are assumed to have a basic
knowledge of S-PLUS and a solid grounding in basic statistics and time series
concepts. This Second Edition is updated to cover S+FinMetrics 2.0 and includes new
chapters on copulas, nonlinear regime switching models, continuous-time financial
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models, generalized method of moments, semi-nonparametric conditional density
models, and the efficient method of moments. Eric Zivot is an associate professor and
Gary Waterman Distinguished Scholar in the Economics Department, and adjunct
associate professor of finance in the Business School at the University of Washington.
He regularly teaches courses on econometric theory, financial econometrics and time
series econometrics, and is the recipient of the Henry T. Buechel Award for
Outstanding Teaching. He is an associate editor of Studies in Nonlinear Dynamics and
Econometrics. He has published papers in the leading econometrics journals, including
Econometrica, Econometric Theory, the Journal of Business and Economic Statistics,
Journal of Econometrics, and the Review of Economics and Statistics. Jiahui Wang is
an employee of Ronin Capital LLC. He received a Ph.D. in Economics from the
University of Washington in 1997. He has published in leading econometrics journals
such as Econometrica and Journal of Business and Economic Statistics, and is the
Principal Investigator of National Science Foundation SBIR grants. In 2002 Dr. Wang
was selected as one of the "2000 Outstanding Scholars of the 21st Century" by
International Biographical Centre.
Autoregressive Conditional Heteroskedastic (ARCH) processes are used in finance to
model asset price volatility over time. This book introduces both the theory and
applications of ARCH models and provides the basic theoretical and empirical
background, before proceeding to more advanced issues and applications. The Authors
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provide coverage of the recent developments in ARCH modelling which can be
implemented using econometric software, model construction, fitting and forecasting
and model evaluation and selection. Key Features: Presents a comprehensive overview
of both the theory and the practical applications of ARCH, an increasingly popular
financial modelling technique. Assumes no prior knowledge of ARCH models; the
basics such as model construction are introduced, before proceeding to more complex
applications such as value-at-risk, option pricing and model evaluation. Uses empirical
examples to demonstrate how the recent developments in ARCH can be implemented.
Provides step-by-step instructive examples, using econometric software, such as
Econometric Views and the G@RCH module for the Ox software package, used in
Estimating and Forecasting ARCH Models. Accompanied by a CD-ROM containing
links to the software as well as the datasets used in the examples. Aimed at readers
wishing to gain an aptitude in the applications of financial econometric modelling with a
focus on practical implementation, via applications to real data and via examples
worked with econometrics packages.
The importance of experimental economics and econometric methods increases with
each passing day as data quality and software performance develops. New
econometric models are developed by diverging from earlier cliché econometric models
with the emergence of specialized fields of study. This book, which is expected to be an
extensive and useful reference by bringing together some of the latest developments in
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the field of econometrics, also contains quantitative examples and problem sets. We
thank all the authors who contributed to this book with their studies that provide
extensive and accessible explanations of the existing econometric methods.
This book is an introduction to financial valuation and financial data analyses using
econometric methods. It is intended for advanced finance undergraduates and
graduates. Most chapters in the book would contain one or more finance application
examples where finance concepts, and sometimes theory, are taught.This book is a
modest attempt to bring together several important domains in financial valuation
theory, in econometrics modelling, and in the empirical analyses of financial data.
These domains are highly intertwined and should be properly understood in order to
correctly and effectively harness the power of data and statistical or econometrics
methods for investment and financial decision-making.The contribution in this book, and
at the same time, its novelty, is in employing materials in basic econometrics,
particularly linear regression analyses, and weaving into it threads of foundational
finance theory, concepts, ideas, and models. It provides a clear pedagogical approach
to allow very effective learning by a finance student who wants to be well equipped in
both theory and ability to research the data.This is a handy book for finance
professionals doing research to easily access the key techniques in data analyses
using regression methods. Students learn all 3 skills at once — finance, econometrics,
and data analyses. It provides for very solid and useful learning for advanced
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undergraduate and graduate students who wish to work in financial analyses, risk
analyses, and financial research areas.
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, statePage 5/22
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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.
This textbook gives students an approachable, down to earth resource for the study of
financial econometrics. While the subject can be intimidating, primarily due to the
mathematics and modelling involved, it is rewarding for students of finance and can be
taught and learned in a straightforward way. This book, going from basics to high level
concepts, offers knowledge of econometrics that is intended to be used with confidence
in the real world. This book will be beneficial for both students and tutors who are
associated with econometrics subjects at any level. Moinak Maiti is Associate Professor
in the Department of Finance, National Research University Higher School of
Economics, Saint Petersburg, Russia.
This handbook presents emerging research exploring the theoretical and practical
aspects of econometric techniques for the financial sector and their applications in
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economics. By doing so, it offers invaluable tools for predicting and weighing the risks
of multiple investments by incorporating data analysis. Throughout the book the authors
address a broad range of topics such as predictive analysis, monetary policy, economic
growth, systemic risk and investment behavior. This book is a must-read for
researchers, scholars and practitioners in the field of economics who are interested in a
better understanding of current research on the application of econometric methods to
financial sector data.
the mathematics of financial modeling & investment management The Mathematics of
Financial Modeling & Investment Management covers a wide range of technical topics
in mathematics and finance-enabling the investment management practitioner,
researcher, or student to fully understand the process of financial decision-making and
its economic foundations. This comprehensive resource will introduce you to key
mathematical techniques-matrix algebra, calculus, ordinary differential equations,
probability theory, stochastic calculus, time series analysis, optimization-as well as
show you how these techniques are successfully implemented in the world of modern
finance. Special emphasis is placed on the new mathematical tools that allow a deeper
understanding of financial econometrics and financial economics. Recent advances in
financial econometrics, such as tools for estimating and representing the tails of the
distributions, the analysis of correlation phenomena, and dimensionality reduction
through factor analysis and cointegration are discussed in depth. Using a wealth of realPage 7/22
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world examples, Focardi and Fabozzi simultaneously show both the mathematical
techniques and the areas in finance where these techniques are applied. They also
cover a variety of useful financial applications, such as: * Arbitrage pricing * Interest
rate modeling * Derivative pricing * Credit risk modeling * Equity and bond portfolio
management * Risk management * And much more Filled with in-depth insight and
expert advice, The Mathematics of Financial Modeling & Investment Management
clearly ties together financial theory and mathematical techniques.
"This four-volume handbook covers important concepts and tools used in the fields of
financial econometrics, mathematics, statistics, and machine learning. Econometric
methods have been applied in asset pricing, corporate finance, international finance,
options and futures, risk management, and in stress testing for financial institutions.
This handbook discusses a variety of econometric methods, including single equation
multiple regression, simultaneous equation regression, and panel data analysis, among
others. It also covers statistical distributions, such as the binomial and log normal
distributions, in light of their applications to portfolio theory and asset management in
addition to their use in research regarding options and futures contracts. In recent
times, an increased importance has been given to computer technology in financial
research. Different computer languages and programming techniques are important
tools for empirical research in finance. Hence, simulation, machine learning, big data,
and financial payments are explored in this handbook. Led by Distinguished Professor
Page 8/22

Access Free The Basics Of Financial Econometrics Tools Concepts And
Asset Management Applications Frank J Fabozzi Series
Cheng Few Lee from Rutgers University, this multi-volume work integrates theoretical,
methodological, and practical issues based on his years of academic and industry
experience"-- Provided by publisher.
This collection of original articles - 8 years in the making - shines a bright light on recent
advances in financial econometrics. From a survey of mathematical and statistical tools
for understanding nonlinear Markov processes to an exploration of the time-series
evolution of the risk-return tradeoff for stock market investment, noted scholars Yacine
Ait-Sahalia and Lars Peter Hansen benchmark the current state of knowledge while
contributors build a framework for its growth. Whether in the presence of statistical
uncertainty or the proven advantages and limitations of value at risk models, readers
will discover that they can set few constraints on the value of this long-awaited volume.
The book presents a broad survey of current research-from local characterizations of
the Markov process dynamics to financial market trading activity. Contributors include
Nobel Prize laureate Robert Engle and other leading econometricians. The book also
offers a clarity of method and explanation unavailable in other financial econometrics
collections.
?The Handbook of Financial Econometrics and Statistics provides, in four volumes and
over 100 chapters, a comprehensive overview of the primary methodologies in
econometrics and statistics as applied to financial research. Including overviews of key
concepts by the editors and in-depth contributions from leading scholars around the
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world, the Handbook is the definitive resource for both classic and cutting-edge
theories, policies, and analytical techniques in the field. Volume 1 (Parts I and II) covers
all of the essential theoretical and empirical approaches. Volumes 2, 3, and 4 feature
contributed entries that showcase the application of financial econometrics and
statistics to such topics as asset pricing, investment and portfolio research, option
pricing, mutual funds, and financial accounting research. Throughout, the Handbook
offers illustrative case examples and applications, worked equations, and extensive
references, and includes both subject and author indices.?
Written by leading market risk academic, Professor Carol Alexander, Practical Financial
Econometrics forms part two of the Market Risk Analysis four volume set. It introduces
the econometric techniques that are commonly applied to finance with a critical and
selective exposition, emphasising the areas of econometrics, such as GARCH,
cointegration and copulas that are required for resolving problems in market risk
analysis. The book covers material for a one-semester graduate course in applied
financial econometrics in a very pedagogical fashion as each time a concept is
introduced an empirical example is given, and whenever possible this is illustrated with
an Excel spreadsheet. All together, the Market Risk Analysis four volume set illustrates
virtually every concept or formula with a practical, numerical example or a longer,
empirical case study. Across all four volumes there are approximately 300 numerical
and empirical examples, 400 graphs and figures and 30 case studies many of which
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are contained in interactive Excel spreadsheets available from the the accompanying
CD-ROM . Empirical examples and case studies specific to this volume include: Factor
analysis with orthogonal regressions and using principal component factors; Estimation
of symmetric and asymmetric, normal and Student t GARCH and E-GARCH
parameters; Normal, Student t, Gumbel, Clayton, normal mixture copula densities, and
simulations from these copulas with application to VaR and portfolio optimization;
Principal component analysis of yield curves with applications to portfolio immunization
and asset/liability management; Simulation of normal mixture and Markov switching
GARCH returns; Cointegration based index tracking and pairs trading, with error
correction and impulse response modelling; Markov switching regression models
(Eviews code); GARCH term structure forecasting with volatility targeting; Non-linear
quantile regressions with applications to hedging.
A comprehensive guide to financial econometrics Financial econometrics is a quest for
models that describe financial time series such as prices, returns, interest rates, and
exchange rates. In Financial Econometrics, readers will be introduced to this growing
discipline and the concepts and theories associated with it, including background
material on probability theory and statistics. The experienced author team uses realworld data where possible and brings in the results of published research provided by
investment banking firms and journals. Financial Econometrics clearly explains the
techniques presented and provides illustrative examples for the topics discussed.
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Svetlozar T. Rachev, PhD (Karlsruhe, Germany) is currently Chair-Professor at the
University of Karlsruhe. Stefan Mittnik, PhD (Munich, Germany) is Professor of
Financial Econometrics at the University of Munich. Frank J. Fabozzi, PhD, CFA, CFP
(New Hope, PA) is an adjunct professor of Finance at Yale University’s School of
Management. Sergio M. Focardi (Paris, France) is a founding partner of the Parisbased consulting firm The Intertek Group. Teo Jasic, PhD, (Frankfurt, Germany) is a
senior manager with a leading international management consultancy firm in Frankfurt.

In the era of Big Data our society is given the unique opportunity to understand
the inner dynamics and behavior of complex socio-economic systems. Advances
in the availability of very large databases, in capabilities for massive data mining,
as well as progress in complex systems theory, multi-agent simulation and
computational social science open the possibility of modeling phenomena never
before successfully achieved. This contributed volume from the Perm Winter
School address the problems of the mechanisms and statistics of the socioeconomics system evolution with a focus on financial markets powered by the
high-frequency data analysis. ?
A selection of published articles in the field of financial econometrics. Starting
with a review of the philosophical background, this collection covers such topics
as the random walk hypothesis, long-memory processes, asset pricing, arbitrage
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pricing theory, variance bounds tests, term structure models, and market
microstructure.
This book offers an overview of state-of-the-art econometric techniques, with a
special emphasis on financial econometrics. There is a major need for such
techniques, since the traditional way of designing mathematical models - based
on researchers' insights - can no longer keep pace with the ever-increasing data
flow. To catch up, many application areas have begun relying on data science,
i.e., on techniques for extracting models from data, such as data mining, machine
learning, and innovative statistics. In terms of capitalizing on data science, many
application areas are way ahead of economics. To close this gap, the book
provides examples of how data science techniques can be used in economics.
Corresponding techniques range from almost traditional statistics to promising
novel ideas such as quantum econometrics. Given its scope, the book will appeal
to students and researchers interested in state-of-the-art developments, and to
practitioners interested in using data science techniques.
Building upon a basic understanding of econometrics and statistics towards the
models and estimation techniques of financial econometrics, this text covers
topics such as models for volatility and high frequency data, static and dynamic
yield curve models and value at risk.
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Shedding light on some of the most pressing open questions in the analysis of
high frequency data, this volume presents cutting-edge developments in high
frequency financial econometrics. Coverage spans a diverse range of topics,
including market microstructure, tick-by-tick data, bond and foreign exchange
markets, and large dimensional volatility modeling. The volume is of interest to
graduate students, researchers, and industry professionals.
Presents an up-to-date treatment of the models and methodologies of financial
econometrics by one of the world's leading financial econometricians.
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. In addition, an
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associated website contains a number of real-world case studies related to
important issues in this area. 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 A companion website includes
mini-cases that explain important topics in portfolio management, credit risk
modeling, option pricing, and risk management 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.
This collection of original articles—8 years in the making—shines a bright light on
recent advances in financial econometrics. From a survey of mathematical and
statistical tools for understanding nonlinear Markov processes to an exploration
of the time-series evolution of the risk-return tradeoff for stock market investment,
noted scholars Yacine Aït-Sahalia and Lars Peter Hansen benchmark the current
state of knowledge while contributors build a framework for its growth. Whether in
the presence of statistical uncertainty or the proven advantages and limitations of
value at risk models, readers will discover that they can set few constraints on
the value of this long-awaited volume. Presents a broad survey of current
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research—from local characterizations of the Markov process dynamics to
financial market trading activity Contributors include Nobel Laureate Robert
Engle and leading econometricians Offers a clarity of method and explanation
unavailable in other financial econometrics collections
Mathematical finance has grown into a huge area of research which requires a lot
of care and a large number of sophisticated mathematical tools. Mathematically
rigorous and yet accessible to advanced level practitioners and mathematicians
alike, it considers various aspects of the application of statistical methods in
finance and illustrates some of the many ways that statistical tools are used in
financial applications. Financial Statistics and Mathematical Finance: Provides an
introduction to the basics of financial statistics and mathematical finance.
Explains the use and importance of statistical methods in econometrics and
financial engineering. Illustrates the importance of derivatives and calculus to aid
understanding in methods and results. Looks at advanced topics such as
martingale theory, stochastic processes and stochastic integration. Features
examples throughout to illustrate applications in mathematical and statistical
finance. Is supported by an accompanying website featuring R code and data
sets. Financial Statistics and Mathematical Finance introduces the financial
methodology and the relevant mathematical tools in a style that is both
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mathematically rigorous and yet accessible to advanced level practitioners and
mathematicians alike, both graduate students and researchers in statistics,
finance, econometrics and business administration will benefit from this book.
This rigorous textbook introduces graduate students to the principles of
econometrics and statistics with a focus on methods and applications in financial
research. Financial Econometrics, Mathematics, and Statistics introduces tools
and methods important for both finance and accounting that assist with asset
pricing, corporate finance, options and futures, and conducting financial
accounting research. Divided into four parts, the text begins with topics related to
regression and financial econometrics. Subsequent sections describe time-series
analyses; the role of binomial, multi-nomial, and log normal distributions in option
pricing models; and the application of statistics analyses to risk management.
The real-world applications and problems offer students a unique insight into
such topics as heteroskedasticity, regression, simultaneous equation models,
panel data analysis, time series analysis, and generalized method of moments.
Written by leading academics in the quantitative finance field, allows readers to
implement the principles behind financial econometrics and statistics through realworld applications and problem sets. This textbook will appeal to a less-served
market of upper-undergraduate and graduate students in finance, economics,
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and statistics. ?
The Basics of Financial EconometricsTools, Concepts, and Asset Management
ApplicationsJohn Wiley & Sons
There is a large group of people in a variety of fields, including finance,
economics, accounting, science, mathematics, engineering, statistics, and public
policy who need to understand some basic concepts of time series analysis and
forecasting. Analyzing time-series data and forecasting future values of a time
series are among the most important problems that analysts face in many fields.
But to Successfully analyze this time series data requires that the analyst interact
with computer software because the techniques and algorithms are just not
suitable to manual calculations.This book has been written with the aim of solving
this problems by providing a step-by-step guide to economic and financial
econometrics using EViews. It contains a brief overviews of the concepts of
econometric models, and data analysis techniques followed by procedures of
how they can be implemented in EViews. This book is written as a compendium
for undergraduate and graduate students in economics, finance, statistics and
accounting. It can also serve as a guide for researchers and practitioners who
desire to use EViews for analyzing financial data. This book may be used as a
textbook companion for post graduate level courses in time series analysis,
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empirical finance, statistics and financial econometrics. Since, many
organizations can improve their effectiveness and business results by making
better short-to-medium term forecasts, this book should be useful to a wide
variety of professionals. Topics Covered with examples Include: Chapter 1:
Introduction to EViews. Chapter 2: Descriptive Statistics and Preliminary Tests.
Chapter 3: Running Regression Analysis in EViews. Chapter 4: Forecasting
Using Regression Models. Chapter 5: Economic Forecasting using ARIMA
Modelling. Chapter 6: Volatility Modeling: ARCH, GARCH and EGARCH Models.
An Introduction to Financial Econometrics. Chapter 7: Vector Autoregressive
(VAR) Model. An Introduction to Macroeconometrics. Chapter 8: Vector Error
Correction Model (VECM). Chapter 9: Autoregressive Distributed Lag Model
(ARDL). Chapter 10: Panel Data Analysis
Applied financial econometrics subjects are featured in this second volume, with
papers that survey important research even as they make unique empirical
contributions to the literature. These subjects are familiar: portfolio choice, trading
volume, the risk-return tradeoff, option pricing, bond yields, and the management,
supervision, and measurement of extreme and infrequent risks. Yet their
treatments are exceptional, drawing on current data and evidence to reflect
recent events and scholarship. A landmark in its coverage, this volume should
Page 19/22

Access Free The Basics Of Financial Econometrics Tools Concepts And
Asset Management Applications Frank J Fabozzi Series
propel financial econometric research for years. Presents a broad survey of
current research Contributors are leading econometricians Offers a clarity of
method and explanation unavailable in other financial econometrics collections
“???”?????????????????????????
"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"-A compact, master's-level textbook on financial econometrics, focusing on methodology
and including real financial data illustrations throughout. The mathematical level is
purposely kept moderate, allowing the power of the quantitative methods to be
understood without too much technical detail.
High-frequency trading is an algorithm-based computerized trading practice that allows
firms to trade stocks in milliseconds. Over the last fifteen years, the use of statistical
and econometric methods for analyzing high-frequency financial data has grown
exponentially. This growth has been driven by the increasing availability of such data,
the technological advancements that make high-frequency trading strategies possible,
and the need of practitioners to analyze these data. This comprehensive book
introduces readers to these emerging methods and tools of analysis. Yacine Aït-Sahalia
and Jean Jacod cover the mathematical foundations of stochastic processes, describe
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the primary characteristics of high-frequency financial data, and present the asymptotic
concepts that their analysis relies on. Aït-Sahalia and Jacod also deal with estimation of
the volatility portion of the model, including methods that are robust to market
microstructure noise, and address estimation and testing questions involving the jump
part of the model. As they demonstrate, the practical importance and relevance of
jumps in financial data are universally recognized, but only recently have econometric
methods become available to rigorously analyze jump processes. Aït-Sahalia and
Jacod approach high-frequency econometrics with a distinct focus on the financial side
of matters while maintaining technical rigor, which makes this book invaluable to
researchers and practitioners alike.
This four-volume handbook covers important concepts and tools used in the fields of
financial econometrics, mathematics, statistics, and machine learning. Econometric
methods have been applied in asset pricing, corporate finance, international finance,
options and futures, risk management, and in stress testing for financial institutions.
This handbook discusses a variety of econometric methods, including single equation
multiple regression, simultaneous equation regression, and panel data analysis, among
others. It also covers statistical distributions, such as the binomial and log normal
distributions, in light of their applications to portfolio theory and asset management in
addition to their use in research regarding options and futures contracts.In both theory
and methodology, we need to rely upon mathematics, which includes linear algebra,
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geometry, differential equations, Stochastic differential equation (Ito calculus),
optimization, constrained optimization, and others. These forms of mathematics have
been used to derive capital market line, security market line (capital asset pricing
model), option pricing model, portfolio analysis, and others.In recent times, an
increased importance has been given to computer technology in financial research.
Different computer languages and programming techniques are important tools for
empirical research in finance. Hence, simulation, machine learning, big data, and
financial payments are explored in this handbook.Led by Distinguished Professor
Cheng Few Lee from Rutgers University, this multi-volume work integrates theoretical,
methodological, and practical issues based on his years of academic and industry
experience.
Financial econometrics has developed into a very fruitful and vibrant research area in
the last two decades. The availability of good data promotes research in this area,
specially aided by online data and high-frequency data. These two characteristics of
financial data also create challenges for researchers that are different from classical
macro-econometric and micro-econometric problems. This Special Issue is dedicated to
research topics that are relevant for analyzing financial data. We have gathered six
articles under this theme.
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