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sets of information on financial markets has become almost instantaneous. Every new peace of

information influences prices of assets and correlations among them Many risk measures including

B value-at-risk or hedge ratios are based on variance-covariance forecasts. Moreover, future

Ol covariances are key risk measures themselves. Large portfolios of assets demand new methods of

e forecasting correlations that take into account constantly arriving high-frequency (HF) information
Recent developments inrisk forecasting...
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This book is great. it absolutely was wiittem really perfectly and beneficial You may like how the bloggercompose this book.
-- Pink Haley

This ebook will never be straightforward to get started on looking at but really fun to read. It is amongst the most incredible publication i have
got read through. Irealized this pdf from my i and dad encouraged this publication to leam.
-- Mrs. Anya Kautzer
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