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Research Papers

“Regime-switching GARCH-Jump Models with Autoregressive Jump Intensity” (2011)
(Job Market Paper)

“Autoregressive Conditional Duration Models with Structural Changes” (2011)



Work in Progress
“Value-at-Risk Estimation via Higher Moments Built on High Frequency Data”
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Poster “Regime-Switching GARCH-Jump Models with Autoregressive Jump Intensity”
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