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! State Variable

2 Short rate

® Drift

* Gaussian model

® Square-Root process

© Geometric Wiener process

" Geometric Brownian Motion

® GARCH

° drift

10 regime switching

1 Jump model

12 Generalized method of moments, GMM
13 Stationary

¥ Ergodic

5 Over-ldentified models

16 Asymptotic covariance matrix

7 Root-mean-square error (deviation)
'8 Nested models
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