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2023

01 Bootstrapping Two-Stage Quasi-Maximum Likelihood Estimators of Time Series
Models

Journal of Business and Economic Statistics - 41, 683-694
https://exaly.com/article/134904333

2021

02 Fitting Vast Dimensional Time-Varying Covariance Models

Journal of Business and Economic Statistics - 39, 652-668
https://exaly.com/article/77723085

2020

03 Array programming with NumPy

Nature - 585, 357-362
https://exaly.com/article/76251330

2019

04 Factor High-Frequency-Based Volatility (HEAVY) Models

Journal of Financial Econometrics - 17, 33-65
https://exaly.com/article/74558406

2016

05  Econometric Analysis of Vast Covariance Matrices Using Composite Realized
Kernels and Their Application to Portfolio Choice

Journal of Business and Economic Statistics - 34, 504-518
https://exaly.com/article/65764463

2015

06  Does anything beat 5-minute RV? A comparison of realized measures across
multiple asset classes

Journal of Econometrics - 187, 293-311
https://exaly.com/article/61566503

07  Good Volatility, Bad Volatility: Signed Jumps and The Persistence of Volatility

Review of Economics and Statistics - 97, 683-697
https://exaly.com/article/62054513
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2014

08 Multivariate rotated ARCH models 33

Journal of Econometrics - 179, 16-30 citations

https://exaly.com/article/58823999

2012

09  Multivariate high-frequency-based volatility (HEAVY) models 141

Journal of Applied Econometrics - 27, 907-933 citations

https://exaly.com/article/54343611
2010

10 Realising the future: forecasting with high-frequency-based volatility (HEAVY) 266
models citations

Journal of Applied Econometrics - 25, 197-231
https://exaly.com/article/48108775

2009

11 Optimal combinations of realised volatility estimators 101
International Journal of Forecasting - 25, 218-238 citations

https://exaly.com/article/46008927

End of list - 11 articles. Citation counts use Exaly’s peer-reviewed cohort.
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