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Condition: New. Publisher/Verlag: LAP Lambert Academic Publishing | Investigating dependence
structures of stocks that are related to one another should be an important consideration in
managing a stock portfolio, among other investment strategies. To capture various dependence
features, we employ copula. Financial time series data is typically characterized by volatility
clustering of returns that in5uences an estimate of a stock&apos;s future price. To deal with the
volatility and dependence of stock returns, this book provides procedures of combining a copula...
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Just no words and phrases to describe. It is rally exciting throgh studying period of time. You will not sense monotony at anytime of the time
(that's what catalogs are for regarding if you check with me).
-- Joel Lakin-- Joel Lakin

It in a of the best book. We have study and i also am conBdent that i will gonna study once more once more in the foreseeable future. I
discovered this pdf from my i and dad recommended this book to understand.
-- Kallie Simonis-- Kallie Simonis

This publication is deBnitely not simple to begin on studying but really exciting to read. It is actually rally fascinating throgh reading time. Your
life span will be enhance when you complete looking at this publication.
-- Laurence Littel-- Laurence Littel
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