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Peter Lang GmbH. Paperback. Condition: new. BRAND NEW, Statistical Inference in Multifractal
Random Walk Models for Financial Time Series (1st New edition), Cristina Sattarhoff, The dynamics
of financial returns varies with the return period, from high-frequency data to daily, quarterly or
annual data. Multifractal Random Walk models can capture the statistical relation between returns
and return periods, thus facilitating a more accurate representation of real price changes. This book
provides a generalized method of moments estimation technique for the model...
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Reviews
 

The book is great and fantastic. Better then never, though i am quite late in start reading this one. I realized this publication from my dad and i
advised this ebook to find out.
- -  Dr.  Bla ir Mann  

This kind of publication is every thing and taught me to seeking ahead and a lot more. It really is rally interesting throgh reading through time.
I realized this ebook from my i and dad recommended this publication to understand.
--  Dax Herzog

This created book is wonderful. It is amongst the most amazing book i have got go through. I am just effortlessly will get a enjoyment of looking
at a created publication.
--  Prof.  Jasper Murazik PhD 
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