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ADF
a. e.

AIC

ARCH

ARDL
ARIMA

ARMA
a. s.

ASE

BET

asset-backed securities
augmented Dickey-Fuller
almost everywhere

Akaike information criterion
asset pricing theory

auto regressive

autoregressive conditional
heteroschedastic

auto regressive distributed lag
auto regressive integrated
moving average

auto regressive moving average
almost surely

American Stock Exchange

bond equivalent yield

Brace-Gatarek-Musiela model
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BIC

CAPM
C(CAPM)

CD
CFM
CFTC

CLT
CML
CrVaR
CvaR

DAX
d f.

DF
DGP
DJIA

EAFE Index

EC
ECM
ECN
EM
ERISA

ES
ESR
EVT

FLOPS

Bayesian information criterion

capital asset pricing model
conditional capital asset
pricing model

certificate of deposit

cash flow matching
Commodity Futures Trading
Commission

central limit theorem

capital market line

credit risk value-at-risk

conditional value-at-risk

German stock index
(cumulative) distribution
functions

Dickey-Fuller

data generation process

Dow Jones Industrial Average

Europe, Australia, and
Far East Index
error correction

error correction model

electronic communication network

expectation maximization
Employee Retirement Income
Security Act

expected shortfall

expected shortfall risk

extreme value theory

floating point operations

per second

generally accepted
accounting principles

generalized autoregressive
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GET
GEV
GMM
GNP

HFD
HIM

IC
IGARCH
IID

IIN
IN
IR
ISO

LIBOR
LLN
LP

MA

MDA
MBS

MIP

ML

MLE
MPT
MSCI-EM

MSCI-EME

M-V analysis

NASDAQ

NAV

conditional heteroschedastic
general equilibrium theory
generalized extreme value
generalized method of moments

gross national product

high frequency data

Heath, Jarrow, Morton model

information criteria

integrated GARCH
independent and identically
distributed

independent identically normal
independent normal
information ratio

International Standards

Organization

lag operator

London Interbank Offered Rate
law of large numbers

linear program, linear

programming

moving average

maximum domain of attraction
mortgage-backed securities
mixed integer programming
maximum likelihood
maximum likelihood estimator
modern portfolio theory
Morgan Stanley Composite
Index—Emerging Markets
Morgan Stanley Composite
Index—Emerging Markets Equity

mean-variance analysis

National Association of Securities
Dealers Automated Quotation System

net asset value
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NYSE

ODE
OLS
OTC

P/B
P&.C
PCA
PDE
pdf

QP

RAP
RDF
RMT
ROI

SDE
S&.L
S&.P 500
SML

Ss

SSB BIG Index

sssi

UL

VaR
VAR

VC theory

VLCA

XML

New York Stock Exchange

ordinary differential equation
ordinary least squares

over-the-counter

price-to-book ratio

property & casualty
principal component analysis
partial differential equation

probability density function

quadratic program, quadratic

programming

regulatory accounting principles
resource description framework
random matrix theory

return on investment

stochastic differential equation
savings & loan

Standard & Poor’s 500 Index
security market line

self similar

Salomon Smith Barney Broad

Investment Grade Index

self similar with stationary

increments

unexpected loss
value-at-risk

vector auto regressive
Vapnik-Chervonenkis theory

Value Line Composite Average

eXtensible markup language
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