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By studying the ability of the Normal Tempered Stable (NTS) model to fit the
statistical features of intraday data at a 5 min sampling frequency, Florian Jacobs extends the research on
high frequency data as well as the appliance of tempered stable models. He examines the DAX30 returns
using ARMA-GARCH NTS, ARMA-GARCH MNTS (Multivariate Normal Tempered Stable) and ARMA-
FIGARCH (Fractionally Integrated GARCH) NTS. The models will be benchmarked through their goodness
of fit and their VaR and AVaR, as well as in an historical Backtesting.
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From reader reviews:

Gemma Jackson:

The book Risk Estimation on High Frequency Financial Data: Empirical Analysis of the DAX 30
(BestMasters) has a lot details on it. So when you make sure to read this book you can get a lot of profit. The
book was written by the very famous author. This articles author makes some research previous to write this
book. This kind of book very easy to read you can obtain the point easily after perusing this book.

Dennis Fleenor:

This Risk Estimation on High Frequency Financial Data: Empirical Analysis of the DAX 30 (BestMasters) is
new way for you who has fascination to look for some information as it relief your hunger of information.
Getting deeper you in it getting knowledge more you know otherwise you who still having little digest in
reading this Risk Estimation on High Frequency Financial Data: Empirical Analysis of the DAX 30
(BestMasters) can be the light food for yourself because the information inside that book is easy to get by
simply anyone. These books acquire itself in the form which is reachable by anyone, yeah I mean in the e-
book form. People who think that in guide form make them feel drowsy even dizzy this guide is the answer.
So there is absolutely no in reading a e-book especially this one. You can find what you are looking for. It
should be here for you actually. So , don't miss it! Just read this e-book variety for your better life in addition
to knowledge.

Margherita Pettit:

What is your hobby? Have you heard that will question when you got learners? We believe that that issue
was given by teacher on their students. Many kinds of hobby, Everyone has different hobby. And you know
that little person like reading or as reading become their hobby. You must know that reading is very
important as well as book as to be the matter. Book is important thing to incorporate you knowledge, except
your teacher or lecturer. You will find good news or update regarding something by book. Amount types of
books that can you choose to adopt be your object. One of them is Risk Estimation on High Frequency
Financial Data: Empirical Analysis of the DAX 30 (BestMasters).

Marcella Baird:

Reading a e-book make you to get more knowledge from that. You can take knowledge and information
from a book. Book is prepared or printed or illustrated from each source this filled update of news. Within
this modern era like right now, many ways to get information are available for a person. From media social
similar to newspaper, magazines, science reserve, encyclopedia, reference book, book and comic. You can
add your understanding by that book. Are you hip to spend your spare time to spread out your book? Or just
seeking the Risk Estimation on High Frequency Financial Data: Empirical Analysis of the DAX 30
(BestMasters) when you essential it?
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