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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.
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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.
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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:

Dolores Mika:

Reading a book being new life style in this yr; every people loves to study a book. When you read a book
you can get a lots of benefit. When you read ebooks, you can improve your knowledge, due to the fact book
has a lot of information into it. The information that you will get depend on what sorts of book that you have



read. If you would like get information about your examine, you can read education books, but if you act like
you want to entertain yourself look for a fiction books, this sort of us novel, comics, and also soon. The
Analyzing Financial Data and Implementing Financial Models Using R (Springer Texts in Business and
Economics) will give you new experience in looking at a book.

Amy Arwood:

Is it you who having spare time then spend it whole day by simply watching television programs or just lying
on the bed? Do you need something totally new? This Analyzing Financial Data and Implementing Financial
Models Using R (Springer Texts in Business and Economics) can be the response, oh how comes? A fresh
book you know. You are consequently out of date, spending your extra time by reading in this brand-new era
is common not a nerd activity. So what these books have than the others?

Frank Arnett:

Don't be worry in case you are afraid that this book will certainly filled the space in your house, you will get
it in e-book approach, more simple and reachable. This particular Analyzing Financial Data and
Implementing Financial Models Using R (Springer Texts in Business and Economics) can give you a lot of
pals because by you investigating this one book you have factor that they don't and make anyone more like
an interesting person. This kind of book can be one of a step for you to get success. This publication offer
you information that might be your friend doesn't recognize, by knowing more than various other make you
to be great men and women. So , why hesitate? We need to have Analyzing Financial Data and
Implementing Financial Models Using R (Springer Texts in Business and Economics).

Nancy Barry:

As we know that book is essential thing to add our expertise for everything. By a guide we can know
everything you want. A book is a set of written, printed, illustrated as well as blank sheet. Every year was
exactly added. This guide Analyzing Financial Data and Implementing Financial Models Using R (Springer
Texts in Business and Economics) was filled with regards to science. Spend your time to add your
knowledge about your science competence. Some people has diverse feel when they reading the book. If you
know how big selling point of a book, you can feel enjoy to read a publication. In the modern era like at this
point, many ways to get book you wanted.
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