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Greg N. Gregoriou, Razvan Pascalau : Nonlinear Financial Econometrics: Markov Switching M odels,
Persistence and Nonlinear Cointegration before purchasing it in order to gage whether or not it would be worth my
time, and al praised Nonlinear Financial Econometrics: Markov Switching Models, Persistence and Nonlinear
Cointegration:

0 of 0 people found the following review helpful. Nonlinear Financial EconometricsBy Afsin SahinThe book has a


http://f3db.com/pub/links.php?id=B009ABYTVG

contribution to the literature for highlighting the key recent methods such as nonlinear cointegration and stressing its
applications on economics.

This book proposes new methods to value equity and model the Markowitz efficient frontier using Markov switching
models and provide new evidence and solutions to capture the persistence observed in stock returns across devel oped
and emerging markets.
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