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	This book focuses on time series models widely and frequently used in the examination of issues in financial economics and financial markets, which are scattered in the literature and are yet to be integrated into a single-volume, multitheme and empirical research-oriented text. The book, providing an overview of contemporary topics related to the modelling of financial time series, is set against a backdrop of rapid expansions of interest in both the models themselves and the financial problems to which they are applied.


	We assume that the reader already has knowledge of econometrics and finance at the intermediate level. Hence, basic regressional analysis and time series models such as OLS, maximum likelihood, ARIMAandVAR, while being referred to from time to time in the book, are not brought up as a book topic, and neither are the concepts of market efficiency and models for asset pricing. For the former, there are good books such as Basic Econometrics by Gujarati (1995), Econometric Analysis by Greene (1999), and Introduction to Econometrics by Maddala (1992); for the latter, the reader is recommended to refer to Principles of Corporate Finance by Brealey and Myers (2000), Corporate Finance by Ross et al. (2001), Investments by Sharpe et al. (1999), Investments by Bodie (2001), and Financial Markets and Corporate Strategy by Grinblatt and Titman (1998).
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Theory and Design of Digital Communication SystemsCambridge University Press, 2010

	Providing the underlying principles of digital communication and the design techniques of real-world systems, this textbook prepares senior undergraduate and graduate students for the engineering practices required in industry. Covering the core concepts, including modulation, demodulation, equalization, and channel coding, it provides...
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PMP Exam Prep, Eighth Edition - Updated: Rita's Course in a Book for Passing the PMP ExamRMC Publications, 2015

	This book has been FULLY updated to reflect PMI's changes to the PMP Exam Content Outline dated June 2015, and is intended for all PMP exams taken AFTER November 1st, 2015. If you are taking the PMP exam on or before November 1st of 2015, please contact the Publisher.


	Can you imagine valuing a book so much that you...
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The Harvest of a Century: Discoveries in Modern Physics in 100 EpisodesOxford University Press, 2009
Physics was the leading science of the twentieth century and the book retraces important discoveries, made between 1895 and 2001, in 100 self-contained Episodes. Each is a short story of the scientists involved, their time and their work. Together, they formed a mosaic of modern physics: formulating relativity and quantum mechanics, finding the...
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Learn Raspberry Pi with Linux (Technology in Action)Apress, 2012

	Learn Raspberry Pi with Linux will tell you everything you need to know about the Raspberry Pi's GUI and command line so you can get started doing amazing things. You'll learn how to set up your new Raspberry Pi with a monitor, keyboard and mouse, and you'll discover that what may look unfamiliar in Linux is really very...
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C# Programmer's CookbookMicrosoft Press, 2003
Next time you hit the wall with a tough C# development problem, get the code behind the solution—and solve it the right way. The C# Programmer’s Cookbook provides at-a-glance reference to hundreds of C# and Microsoft .NET Framework programming scenarios using a concise, problem/solution format. The book’s organized so...
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Mobile and Wireless Systems Beyond 3G: Managing New Business OpportunitiesIRM Press, 2005
With the rapid growth of the wireless mobile applications, wireless voice has
begun to challenge wireline voice, whereas the desire to access e-mail, surf the
Web or download music (e.g., MP3) wirelessly is increasing for wireless data.
While second generation (2G) cellular wireless systems, such as cdmaOne1,
GSM2 and TDMA3,...
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