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Condition: New. Publisher/Verlag: LAP Lambert Academic Publishing | Reconstructing Higher
Dimensional Distributions from Smaller Ones | The problem of dynamic joint distribution estimation
is very important from both theoretical and practical points of view: econometricians would be
interested in developing new techniques and approaches to model dynamic joint distributions,
whereas practitioners (especially, risk and asset managers) would be interested in obtaining
dynamic distributions for computing risk measures and making optimal portfolio choices. This
book introduces a new sequential methodology for dynamic joint distributions modeling based on
combining small-dimensional distributions into higher-dimensional ones. The new proposition uses
marginal and bivariate distributions as inputs, combines them to capture the dependence between
one marginal and one bivariate, and then aggregates all of the dependencies to obtain trivariate
distributions. Higher-dimensional distributions are built in a similar manner from one-dimension-
smaller distributions and univariate ones through compounding and then aggregating them into a
single distribution. Additionally, the book demonstrates how to apply this new sequential technique
to model five-dimensional distribution of DJIA constituents. | Format: Paperback |
Language/Sprache: english | 68 pp.
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Comprehensive manual! Its such a excellent read through. I have read and i also am confident that i am going to gonna study once more once again in the
future. Your life period will be change when you total looking over this ebook.
-- Cor die Ha uck DV M     

Very helpful to any or all category of folks. It is writter in simple phrases rather than diBicult to understand. Its been developed in an exceptionally simple
way and is particularly just after i finished reading this pdf in which basically transformed me, modify the way in my opinion.
-- Ha nk Runte  
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