
VOLATILITY MODELLING AND TIME SERIES ANALYSIS \ eBook < EWCKRAYJOI

V OLA TILITY  MODELLING A ND TIME SERIESV OLA TILITY  MODELLING A ND TIME SERIES
A NA LY SISA NA LY SIS

By Neokosmidis, Ioannis

Condition: New. Publisher/Verlag: LAP Lambert Academic Publishing | Theoretical and Empirical
Investigation | The entire financial system is based on interaction between risk and return. Financial
researchers and analysts express the risk as the standard deviation of returns which is referred as
volatility. Since Engle (1982) impressed the financial community by introducing the ARCH model,
there have been a lot of extensions of the basic ARCH process. These kind of nonlinear time series
processes consider the volatility as time varying and estimate it based on historical data. Based on
the univariate and multivariate representation of those models, we can explain crucial financial
phenomena such as the leverage effect, contagion and the interaction between the global stock
markets. This book presents the most applied univariate and multivariate time series processes and
it is identical for portfolio managers, investors and financial researchers, who are interesting in
return and volatility modelling. They can find all the basic tools that they need in order to make
research and analyze stock markets, financial crises, multiple assets for portfolio optimization,
contagion and spillover effects. | Format: Paperback | Language/Sprache: english | 88 pp.
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Absolutely essential study book. It is loaded with wisdom and knowledge I found out this ebook from my i and dad suggested this ebook to understand.
-- Dr . Ler a  Spencer-- Dr . Ler a  Spencer

An exceptional book and also the font utilized was intriguing to read. This is for all who statte there was not a worth reading. It is extremely diAicult to
leave it before concluding, once you begin to read the book.
-- Pr of . Tyson Hilper t-- Pr of . Tyson Hilper t
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