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Copula function
“WALL-STREET

%\t takes volume to change prices
*Yield

%Price to Earning Ratio
®Marsh and Wagner
"Expected equity Returns
8Return Variability
®Large price Movements
030e

“Nelson

2Cherubini

patton

¥Ning and Wirjanto
1>Sklar 1959
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83emi-parametric two-step Estimation
¥cumulative distribution function
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