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Bibliogov, United States, 2013. Paperback. Book Condition: New.
246 x 189 mm. Language: English . Brand New Book ***** Print on
Demand *****.A structural model with stochastic volatility and
jumps implies specific relationships between observed equity
returns and credit spreads. This paper explores such effects in the
credit default swap (CDS) market. We use a novel approach to
identify the realized jumps of individual equities from high
frequency data. Our empirical results suggest that volatility risk
alone predicts 50 percent...
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This book might be worthy of a go through, and a lot better than other. it had been writtern really properly
and helpful. You may like just how the author write this publication.
--  Prof.  Mattie Beatty 

Absolutely essential study pdf. It is one of the most incredible ebook i actually have go through. Its been
printed in an exceedingly basic way and it is merely soon after i finished reading through this ebook where
basically altered me, affect the way i think.
--  Darby Ryan

The book is straightforward in read safer to recognize. This really is for anyone who statte there had not
been a worthy of looking at. You may like just how the blogger create this publication.
--  Friedrich Nolan
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