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ARTICLE

Stock market volatility: Identifying major drivers and the nature of their impact. Journal of Banking
and Finance, 2015, 58, 1-14.

Model-based boosting in R: a hands-on tutorial using the R package mboost. Computational Statistics,
2014, 29, 3-35.

Boosting techniques for nonlinear time series models. AStA Advances in Statistical Analysis, 2012, 96,
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