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Stanley L. Sclove: A Courseon Statisticsfor Finance before purchasing it in order to gage whether or not it would
be worth my time, and all praised A Course on Statistics for Finance:

Taking a data-driven approach, A Course on Statistics for Finance presents statistical methods for financial investment
analysis. The author introduces regression analysis, time series analysis, and multivariate analysis step by step using
models and methods from finance. The book begins with areview of basic statistics, including descriptive statistics,


http://f3db.com/pub/links.php?id=B00BC9N1SQ

kinds of variables, and types of data sets. It then discusses regression analysisin general terms and in terms of
financial investment models, such as the capital asset pricing model and the Fama/French model. It also describes
mean-variance portfolio analysis and concludes with afocus on time series analysis.Providing the connection between
elementary statistics courses and quantitative finance courses, this text helps both existing and future quants improve
their data analysis skills and better understand the modeling process.

"hellip; Through numerous examples, the book explains how the theory of RDS can describe the asymptotic and
qualitative behavior of systems of random and stochastic differential-difference equations in terms of stability,
invariant manifolds and attractors. hellip; provides avariety of RDS for approximating financial models, and studies
the stability and optimal control of RDS. The book is useful for graduate studentsin RDS and mathematical _nance as
well as practitioners working in the financial industry."? Ahmed Hegazi (Mansoura), Zentralblait MATHADbout the
AuthorStanley L. Sclove isaprofessor of statisticsin the Department of Information and Decision Sciences of the
College of Business Administration at the University of Illinois at Chicago (UIC). His areas of specialization within
statistics include multivariate statistical analysis, cluster analysis, time series analysis, and model selection criteria. Dr.
Scloversguo;s research interests include time series segmentation and regime switching via Markov models. Heis an
officer of the Classification Society and the Section of Risk Analysis of the American Statistical Association.



