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Written to complement the second edition of best-selling textbook Introductory
Econometrics for Finance, this book provides a comprehensive introduction to
the use of the Regression Analysis of Time Series (RATS) software for
modelling in finance and beyond. It provides numerous worked examples with
carefully annotated code and detailed explanations of the outputs, giving readers
the knowledge and confidence to use the software for their own research and to
interpret their own results. A wide variety of important modelling approaches are
covered, including such topics as time-series analysis and forecasting, volatility
modelling, limited dependent variable and panel methods, switching models and
simulations methods. The book is supported by an accompanying website
containing freely downloadable data and RATS instructions.
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Editorial Review

About the Author
Chris Brooks is Professor of Finance at the ICMA Centre, University of Reading, UK, where he also
obtained his PhD. He has published over 60 articles in leading academic and practitioner journals including
the Journal of Business, the Journal of Banking and Finance, the Journal of Empirical Finance, the Review of
Economics and Statistics and the Economic Journal. He is associate editor of a number of journals including
the International Journal of Forecasting. He has also acted as consultant for various banks and professional
bodies in the fields of finance, econometrics and real estate.

Users Review

From reader reviews:

Joshua Lippert:

The book RATS Handbook to Accompany Introductory Econometrics for Finance will bring someone to the
new experience of reading any book. The author style to clarify the idea is very unique. In the event you try
to find new book you just read, this book very suited to you. The book RATS Handbook to Accompany
Introductory Econometrics for Finance is much recommended to you you just read. You can also get the e-
book from your official web site, so you can more easily to read the book.

Michael Proctor:

Reading can called brain hangout, why? Because if you find yourself reading a book specially book entitled
RATS Handbook to Accompany Introductory Econometrics for Finance your thoughts will drift away trough
every dimension, wandering in most aspect that maybe unfamiliar for but surely can become your mind
friends. Imaging every single word written in a e-book then become one web form conclusion and
explanation which maybe you never get prior to. The RATS Handbook to Accompany Introductory
Econometrics for Finance giving you a different experience more than blown away the mind but also giving
you useful data for your better life in this era. So now let us demonstrate the relaxing pattern is your body
and mind will likely be pleased when you are finished examining it, like winning a casino game. Do you
want to try this extraordinary paying spare time activity?

Jason Young:

Do you have something that you like such as book? The publication lovers usually prefer to decide on book
like comic, brief story and the biggest one is novel. Now, why not striving RATS Handbook to Accompany
Introductory Econometrics for Finance that give your entertainment preference will be satisfied by means of
reading this book. Reading routine all over the world can be said as the means for people to know world
considerably better then how they react to the world. It can't be claimed constantly that reading behavior only
for the geeky particular person but for all of you who wants to become success person. So , for all you who
want to start reading through as your good habit, you may pick RATS Handbook to Accompany Introductory



Econometrics for Finance become your own personal starter.

Sunny Lopez:

What is your hobby? Have you heard that will question when you got students? We believe that that concern
was given by teacher for their students. Many kinds of hobby, All people has different hobby. And you know
that little person such as reading or as studying become their hobby. You should know that reading is very
important along with book as to be the issue. Book is important thing to provide you knowledge, except your
own personal teacher or lecturer. You discover good news or update concerning something by book.
Numerous books that can you take to be your object. One of them are these claims RATS Handbook to
Accompany Introductory Econometrics for Finance.
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