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BiblioGov. Paperback. Book Condition: New. This item is printed on demand. Paperback. 48 pages.
Dimensions: 9.7in. x 7.4in. x 0.1in.We demonstrate that the parameters controlling skewness and
kurtosis in popular equity return models estimated at daily frequency can be obtained almost as
precisely as if volatility is observable by simply incorporating the strong information content of
realized volatility measures extracted from high-frequency data. For this purpose, we introduce
asymptotically exact volatility measurement equations in state space form and propose a...
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will likely be transform the instant you to tal reading this book.
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