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A complete guide to the theory and practice of volatility models in
financial engineering   Volatility has become a hot topic in this era of
instant communications, spawning a great deal of research in empirical
finance and time series econometrics. Providing an overview of the
most recent advances, Handbook of Volatility Models and Their
Applications explores key concepts and topics essential for modeling
the volatility of financial time series, both univariate and multivariate,
parametric and non-parametric, high-frequency and low-frequency.
Featuring contributions f


