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2. TSR BN (Predictability of stock market)
3. URENFRAAH LM (Volatility and correlation modelling)
4. WEhFNEEAN A (Variance risk premium)
5. WAL S AR H RN (Volatility transmission and spillover)
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6. mAGREdE  (High frequency data)
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zhuohuang@nsd.pku.edu.ch.
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