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	GARCH Models: Structure, Statistical Inference and Financial Applications, 9781119313571 (1119313570), John Wiley & Sons, 2019

	
		Provides a comprehensive and updated study of GARCH models and their applications in finance, covering new developments in the discipline

	
		This book provides a comprehensive and systematic approach to understanding GARCH time series models and their applications whilst presenting the most advanced results concerning the theory and practical aspects of GARCH. The probability structure of standard GARCH models is studied in detail as well as statistical inference such as identification, estimation, and tests. The book also provides new coverage of several extensions such as multivariate models, looks at financial applications, and explores the very validation of the models used.

	
		GARCH Models: Structure, Statistical Inference and Financial Applications, 2nd Edition features a new chapter on Parameter-Driven Volatility Models, which covers Stochastic Volatility Models and Markov Switching Volatility Models. A second new chapter titled Alternative Models for the Conditional Variance contains a section on Stochastic Recurrence Equations and additional material on EGARCH, Log-GARCH, GAS, MIDAS, and intraday volatility models, among others. The book is also updated with a more complete discussion of multivariate GARCH; a new section on Cholesky GARCH; a larger emphasis on the inference of multivariate GARCH models; a new set of corrected problems available online; and an up-to-date list of references.

		
			Features up-to-date coverage of the current research in the probability, statistics, and econometric theory of GARCH models
	
			Covers significant developments in the field, especially in multivariate models
	
			Contains completely renewed chapters with new topics and results
	
			Handles both theoretical and applied aspects
	
			Applies to researchers in different fields (time series, econometrics, finance)
	
			Includes numerous illustrations and applications to real financial series
	
			Presents a large collection of exercises with corrections
	
			Supplemented by a supporting website featuring R codes, Fortran programs, data sets and Problems with corrections


	
		GARCH Models, 2nd Edition is an authoritative, state-of-the-art reference that is ideal for graduate students, researchers, and practitioners in business and finance seeking to broaden their skills of understanding of econometric time series models.
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Deploying Citrix MetaFrame Presentation Server 3.0 with Windows Server 2003 Terminal ServicesSyngress Publishing, 2005
PLAN, INSTALL, CONFIGURE, SECURE, OPTIMIZE AND TROUBLESHOOT! Citrix MetaFrame is the de facto standard for hosting and delivering applications from Windows-based servers. Citrix MetaFrame Presentation Server 3.0 is optimized for performance under Windows Server 2003, particularly Terminal Services. This book covers all the topics...

		

Parallel Programming in OpenMPMorgan Kaufmann, 2000
"This book will provide a valuable resource for the OpenMP community."

- Timothy G. Mattson, Intel Corporation


"This book has an important role to play in the HPC community-both for introducing practicing professionals to OpenMP and for educating students and professionals about parallel programming. I'm happy...


		

Programming with the Kinect for Windows Software Development Kit: Add gesture and posture recognition to your applicationsMicrosoft Press, 2012

	
	
		I am always impressed when science fiction and reality meet. With Kinect for Windows, this is definitely the case, and it is exciting to be able to control the computer with only our hands, without touching any devices, just like in the movie “Minority Report.”
	


	
		I fell in love with Kinect for Windows...





	

Autodesk AutoCAD 2013 Practical 3D Drafting and DesignPackt Publishing, 2013

	Autodesk AutoCAD is, by far, the most used CAD software all around the world. In 2D it includes a large number of commands and functions, which makes it virtually unbeatable for many years. With continuous hardware development, together with new software capabilities, 3D became a viable and accessible technology to all. It is much better to...


		

Essential Radiology: Clinical Presentation · Pathophysiology · ImagingThieme Medical Publishers, 2006

	This comprehensive introduction to the essentials of radiology is designed

	to enable readers to excel at ordering the appropriate examination and reliably

	interpreting basic imaging findings. Organized around the major organ systems,

	it situates imaging within the larger context of the patient's clinical
...


		

Chronic Infection, Chlamydia and Coronary Heart Disease (Developments in Cardiovascular Medicine)Springer, 1999

	Coronary heart disease (CHD) remains a major cause of human mortality and morbidity worldwide. Classical risk factors for atherosclerosis fail to account fully for the wide variations in CHD prevalence and/or severity between differing populations. The search for hitherto unrecognised risk factors has recently focused on the potential role of...






	





©2021 LearnIT (support@pdfchm.net) - Privacy Policy
