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Sommario/riassunto

A1.1 Autoregressive Moving Average Model

In this book, Dr Mak views the financial market from a scientific
perspective. The book attempts to provide a realistic description of
what the market is, and how future research should be developed. The
market is a complex phenomenon, and can be forecasted only with
errors - if that particular market can be forecasted at all.  The book
reviews the scientific literatures on the financial market and describes
mathematical procedures which demonstrate that some markets are
non-random. How the markets are modeled - phenomenologically and
from first principle - is explained.  It discusses indicat


