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This book offers an introduction to wavelet theory and provides the essence of wavelet analysis — including
Fourier analysis and spectral analysis; the maximum overlap discrete wavelet transform; wavelet variance,
covariance, and correlation — in a unified and friendly manner. It aims to bridge the gap between theory and
practice by presenting substantial applications of wavelets in economics and finance.

This book is the first to provide a comprehensive application of wavelet analysis to financial markets,
covering new frontier issues in empirical finance and economics. The first chapter of this unique text starts
with a description of the key features and applications of wavelets. After an overview of wavelet analysis,
successive chapters rigorously examine the various economic and financial topics and issues that stimulate
academic and professional research, including equity, interest swaps, hedges and futures, foreign exchanges,
financial asset pricing, and mutual fund markets.

This detail-oriented text is descriptive and designed purely for academic researchers and financial
practitioners. It assumes no prior knowledge of econometrics and covers important topics such as portfolio
asset allocation, asset pricing, hedging strategies, new risk measures, and mutual fund performance. Its
accessible presentation is also suitable for post-graduates in a variety of disciplines — applied economics,
financial engineering, international finance, financial econometrics, and fund management. To facilitate the
subject of wavelets, sophisticated proofs and mathematics are avoided as much as possible when applying
the wavelet multiscaling method. To enhance the reader's understanding in practical applications of the
wavelet multiscaling method, this book provides sample programming instruction backed by Matlab wavelet
code.

Contents:

Methodology: Introduction to Wavelet Analysis●

Multiscale Hedge Ratio Between the Stock and Futures Markets: A New Approach Using Wavelet●

Analysis and High Frequency Data
Modeling the International Links Between the Dollar, Euro and Yen Interest Rate Swap Markets Through a●

Multiscaling Approach
Long Memory in Rates and Volatilities of LIBOR: Wavelet Analysis●

Cross-Listing and Transmission of Pricing Information of Dually-Listed Stocks: A New Approach Using●

Wavelet Analysis
On the Relationship Between Stock Returns and Risk Factors: New Evidence From Wavelet Analysis●

Can the Risk Factors Explain the Cross-Section of Average Stock Returns in the Long Run?●

Multiscale Relationships Between Stock Returns and Inflations: International Evidence●

Mutual Fund Performance and Investment Horizon●

A New Assessment of US Mutual Fund Returns Through a Multiscaling Approach●

Readership: Graduate students and researchers in the fields of econometrics, money & banking,
investments, international finance, financial engineering, and fund management.
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From reader reviews:

Shari Yung:

This An Introduction to Wavelet Theory in Finance:A Wavelet Multiscale Approach book is just not
ordinary book, you have after that it the world is in your hands. The benefit you have by reading this book is
definitely information inside this reserve incredible fresh, you will get data which is getting deeper you read
a lot of information you will get. This An Introduction to Wavelet Theory in Finance:A Wavelet Multiscale
Approach without we comprehend teach the one who examining it become critical in thinking and analyzing.
Don't become worry An Introduction to Wavelet Theory in Finance:A Wavelet Multiscale Approach can
bring if you are and not make your bag space or bookshelves' grow to be full because you can have it in your
lovely laptop even phone. This An Introduction to Wavelet Theory in Finance:A Wavelet Multiscale
Approach having excellent arrangement in word and also layout, so you will not feel uninterested in reading.

Laura Hargis:

This An Introduction to Wavelet Theory in Finance:A Wavelet Multiscale Approach tend to be reliable for
you who want to be a successful person, why. The explanation of this An Introduction to Wavelet Theory in
Finance:A Wavelet Multiscale Approach can be one of many great books you must have will be giving you
more than just simple examining food but feed anyone with information that possibly will shock your before
knowledge. This book will be handy, you can bring it all over the place and whenever your conditions in the
e-book and printed types. Beside that this An Introduction to Wavelet Theory in Finance:A Wavelet
Multiscale Approach giving you an enormous of experience including rich vocabulary, giving you tryout of
critical thinking that we know it useful in your day exercise. So , let's have it and enjoy reading.

Lena Robertson:

An Introduction to Wavelet Theory in Finance:A Wavelet Multiscale Approach can be one of your beginning
books that are good idea. We all recommend that straight away because this reserve has good vocabulary that
may increase your knowledge in language, easy to understand, bit entertaining but nonetheless delivering the
information. The writer giving his/her effort to put every word into joy arrangement in writing An
Introduction to Wavelet Theory in Finance:A Wavelet Multiscale Approach however doesn't forget the main
stage, giving the reader the hottest and also based confirm resource data that maybe you can be one among it.
This great information may drawn you into brand new stage of crucial considering.

Michael Blossom:

Do you like reading a e-book? Confuse to looking for your favorite book? Or your book had been rare? Why
so many concern for the book? But any kind of people feel that they enjoy with regard to reading. Some
people likes reading, not only science book but novel and An Introduction to Wavelet Theory in Finance:A
Wavelet Multiscale Approach or others sources were given know-how for you. After you know how the
great a book, you feel wish to read more and more. Science publication was created for teacher or students



especially. Those ebooks are helping them to include their knowledge. In additional case, beside science e-
book, any other book likes An Introduction to Wavelet Theory in Finance:A Wavelet Multiscale Approach to
make your spare time much more colorful. Many types of book like this.
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