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This book is a comprehensive introduction to financial modeling that teaches
advanced undergraduate and graduate students in finance and economics how to
use R to analyze financial data and implement financial models. This text will
show students how to obtain publicly available data, manipulate such data,
implement the models, and generate typical output expected for a particular
analysis.

This text aims to overcome several common obstacles in teaching financial
modeling. First, most texts do not provide students with enough information to
allow them to implement models from start to finish. In this book, we walk
through each step in relatively more detail and show intermediate R output to
help students make sure they are implementing the analyses correctly. Second,
most books deal with sanitized or clean data that have been organized to suit a
particular analysis. Consequently, many students do not know how to deal with
real-world data or know how to apply simple data manipulation techniques to get
the real-world data into a usable form. This book will expose students to the
notion of data checking and make them aware of problems that exist when using
real-world data. Third, most classes or texts use expensive commercial software
or toolboxes. In this text, we use R to analyze financial data and implement
models. R and the accompanying packages used in the text are freely available;
therefore, any code or models we implement do not require any additional
expenditure on the part of the student.

Demonstrating rigorous techniques applied to real-world data, this text covers a
wide spectrum of timely and practical issues in financial modeling, including
return and risk measurement, portfolio management, options pricing, and fixed
income analysis.

http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744


 Download Analyzing Financial Data and Implementing Financia ...pdf

 Read Online Analyzing Financial Data and Implementing Financ ...pdf

http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744
http://mbooknom.men/go/best.php?id=3319140744


Analyzing Financial Data and Implementing Financial Models
Using R (Springer Texts in Business and Economics)

By Clifford S. Ang

Analyzing Financial Data and Implementing Financial Models Using R (Springer Texts in Business
and Economics) By Clifford S. Ang

This book is a comprehensive introduction to financial modeling that teaches advanced undergraduate and
graduate students in finance and economics how to use R to analyze financial data and implement financial
models. This text will show students how to obtain publicly available data, manipulate such data, implement
the models, and generate typical output expected for a particular analysis.

This text aims to overcome several common obstacles in teaching financial modeling. First, most texts do not
provide students with enough information to allow them to implement models from start to finish. In this
book, we walk through each step in relatively more detail and show intermediate R output to help students
make sure they are implementing the analyses correctly. Second, most books deal with sanitized or clean
data that have been organized to suit a particular analysis. Consequently, many students do not know how to
deal with real-world data or know how to apply simple data manipulation techniques to get the real-world
data into a usable form. This book will expose students to the notion of data checking and make them aware
of problems that exist when using real-world data. Third, most classes or texts use expensive commercial
software or toolboxes. In this text, we use R to analyze financial data and implement models. R and the
accompanying packages used in the text are freely available; therefore, any code or models we implement do
not require any additional expenditure on the part of the student.

Demonstrating rigorous techniques applied to real-world data, this text covers a wide spectrum of timely and
practical issues in financial modeling, including return and risk measurement, portfolio management, options
pricing, and fixed income analysis.
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Editorial Review

From the Author
Options data used in the book and additional models can be found on my website (cliffordang.com).

From the Back Cover

This book is a comprehensive introduction to financial modeling that teaches advanced undergraduate and
graduate students in finance and economics how to use R to analyze financial data and implement financial
models. This text will show students how to obtain publicly available data, manipulate such data, implement
the models, and generate typical output expected for a particular analysis.

This text aims to overcome several common obstacles in teaching financial modeling. First, most texts do not
provide students with enough information to allow them to implement models from start to finish. In this
book, we walk through each step in relatively more detail and show intermediate R output to help students
make sure they are implementing the analyses correctly. Second, most books deal with sanitized or clean
data that have been organized to suit a particular analysis. Consequently, many students do not know how to
deal with real-world data or know how to apply simple data manipulation techniques to get the real-world
data into a usable form. This book will expose students to the notion of data checking and make them aware
of problems that exist when using real-world data. Third, most classes or texts use expensive commercial
software or toolboxes. In this text, we use R to analyze financial data and implement models. R and the
accompanying packages used in the text are freely available; therefore, any code or models we implement do
not require any additional expenditure on the part of the student.

Demonstrating rigorous techniques applied to real-world data, this text covers a wide spectrum of timely and
practical issues in financial modeling, including return and risk measurement, portfolio management, options
pricing, and fixed income analysis.

About the Author
Clifford S. Ang, CFA is a Vice President at Compass Lexecon in Chicago.  He specializes in valuation,
corporate finance, and damages, and has worked on hundreds of engagements involving companies across a
broad spectrum of industries.  Ang has held teaching appointments at DePaul University, the University of
the Philippines, and Ateneo de Manila University, where he has taught courses in investments, investment
management, corporate finance, and international finance.  He is a CFA Charterholder and holds an MS in
Finance from the University of the Philippines.  Ang also holds a BSBA majoring in finance and accounting
from Washington University in St. Louis, where he subsequently completed doctoral coursework in finance,
economics, and econometrics.  He also presented at the 2012 R in Finance Conference a method to estimate
the market value of illiquid debt.

Users Review

From reader reviews:

Doris Geer:

The actual book Analyzing Financial Data and Implementing Financial Models Using R (Springer Texts in



Business and Economics) will bring that you the new experience of reading a book. The author style to
clarify the idea is very unique. In the event you try to find new book to see, this book very suited to you. The
book Analyzing Financial Data and Implementing Financial Models Using R (Springer Texts in Business
and Economics) is much recommended to you to learn. You can also get the e-book from your official web
site, so you can more readily to read the book.

Ralph Overman:

The publication with title Analyzing Financial Data and Implementing Financial Models Using R (Springer
Texts in Business and Economics) includes a lot of information that you can find out it. You can get a lot of
profit after read this book. That book exist new understanding the information that exist in this guide
represented the condition of the world right now. That is important to yo7u to be aware of how the
improvement of the world. That book will bring you with new era of the syndication. You can read the e-
book in your smart phone, so you can read the idea anywhere you want.

Lawrence Shults:

Reading a book to get new life style in this season; every people loves to study a book. When you learn a
book you can get a lots of benefit. When you read books, you can improve your knowledge, mainly because
book has a lot of information upon it. The information that you will get depend on what kinds of book that
you have read. If you wish to get information about your examine, you can read education books, but if you
want to entertain yourself you are able to a fiction books, this sort of us novel, comics, and soon. The
Analyzing Financial Data and Implementing Financial Models Using R (Springer Texts in Business and
Economics) provide you with new experience in examining a book.

Misty Ware:

Many people said that they feel weary when they reading a e-book. They are directly felt it when they get a
half elements of the book. You can choose the book Analyzing Financial Data and Implementing Financial
Models Using R (Springer Texts in Business and Economics) to make your own reading is interesting. Your
personal skill of reading proficiency is developing when you just like reading. Try to choose easy book to
make you enjoy to read it and mingle the opinion about book and examining especially. It is to be first
opinion for you to like to open a book and read it. Beside that the guide Analyzing Financial Data and
Implementing Financial Models Using R (Springer Texts in Business and Economics) can to be your new
friend when you're feel alone and confuse in doing what must you're doing of the time.
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