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1. Supply leading

2. Risk management
3. Risk budgeting

4. Vlaue at Risk
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1. Mean reverting
2. Semi-parametric
3. Multi-scale

4. Preprocessing
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1. Continuous Wavelet Transform
2. Discrete Wavelet Transform

3. Father wavelets

4. Mother wavelets
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. Orthogonal

Haar

. Symmelets

. Daubechies

. Detail

. Trend

. Multi-Resolution Decomposition
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. Heterogeneous market hypothesis
. Market participants

. Market makers

. Intraday traders
Daily traders

. Frequency variations
Time-scale variations
. Mean reverting

. Heteroscedasticity
10. Chaotic

11. Long Memory
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1. Cumulative normal distribution
2. Conditional mean

3. Conditional standard deviation
4. Current value

5. White noise terms
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1. Preservation of energy
2. Individual scales
3. Historical simulation
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1. Wavelet analysis

2. Extreme value

3. Neural networks

4. Historical estimation
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1. Wavelets analysis

2. Backtesting

3. Wavelet-decomposed
4. Wavelet denoising

5. Extreme Value Theory
6. Emerging Markets
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