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Price $, ISBN — Financial Econometrics Oliver Linton Frontmatter More InformationGPS Cambridge University Press &
Assessment BOE. Cambridge University Press & Request examination copy. This is a thorough exploration of the models
and methods of financial econometrics by one of the world's leading financial econometricians and is for students in
economics, finance, statistics, mathematics, and engineering who are interested in financial applications — Financial
Econometrics Oliver Linton Frontmatter More InformationGPS Financial econometrics and statistics have become very
important tools for empir-ical research in both finance and accounting. 8 Multifactor Pricing ModelsLinear Factor
ModelDiversificationPervasive FactorsThe Econometric ModelMultivariate Tests of the , - Financial econometricsis a
great success story in economics. Econometrics uses data and statistical inference methods, together with structural and
Multifactor pricing modelsintertemporal equilibrium and stochastic discount modelsExpectation and present value
relationSimulation methods for financial derivatives Financial Econometrics: Problems, Models and Methods Christian
Gouri?roux and Joann Jasiak. Important econometric methods used in thisresearch 8 Multifactor Pricing ModelsLinear
Factor ModelDiversificationPervasive FactorsThe Econometric ModelMultivariate Tests of the Multibeta Pricing Model
with Observable FactorsWhich Factors to Use?Observable Characteristic Based ModelsStatistical Factor Models This is a
thorough exploration of the models and methods of financial econometrics by one of the world's leading financial
econometricians and is for students in economics, finance, statistics, mathematics, and engineering who are interested in
financial applications () Princeton University Press, Princeton, (xi)+ pp. Econometric methods are important tools for asset-
pricing, corporate finance, options, and futures, and conducting financial accountingresearch.
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