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Brand New Book ***** Print on Demand *****.Movements in the prices of different assets are likely to
directly influence one another. This paper identifies the contemporaneous interactions between
asset prices in U.S. financial markets by relying on the heteroskedasticity in their movements. In
particular, we estimate a structural-form GARCH model that includes the short-term interest rate,
the long-term interest rate, and the stock market. The results indicate that there are strong
contemporaneous interactions between these variables. Accounting for this behavior is critical for
interpreting daily changes in asset prices and for predicting the future paths of their variances and
correlations. We demonstrate the importance of this consideration in a risk-management
application.

READ O NLINEREAD O NLINE
[ 1.84 MB  ][  1.84 MB  ]

ReviewsReviews

This book is definitely not e@ortless to begin on reading through but extremely fun to read. Sure, it can be enjoy, continue to an amazing and interesting
literature. I realized this book from my dad and i recommended this pdf to understand.
-- Ez equiel Schuster-- Ez equiel Schuster

These types of publication is the best book available. it absolutely was writtern very completely and helpful. I am very happy to explain how here is the
greatest book we have study within my individual existence and can be he greatest publication for possibly.
-- Luca s B r own-- Luca s B r own
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