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Models | This book has been written as a doctoral dissertation at the Department of Economics at
the University of Konstanz. | am indebted to my supervisor Winfried Pohlmeier for providing a
stimulating and pleasant research en- ronment and his continuous support during my doctoral
studies. | strongly bene?tted from inspiring discussions with him, his valuable advices and he- ful
comments regarding the contents and the exposition of this book. | am grateful to Luc Bauwens for
refereeing my work as a second super- sor. Moreover, | wish to thank him for o?ering me the
possibility of a research visit at the Center of Operations Research and Econometrics (CORE) at the
Universit e Catholique de Louvain. Important parts of this book have been conceived during this
period. Similarly, | am grateful to Tony Hall who invited me for a research visit at the University of
Technology, Sydney, and provided me access to an excellent database from the Australian Stock
Exchange. | would like to thank him for his valuable support and the permission to use this data for
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Reviews

The ideal publication i at any time read through. It really is writter in easy phrases and never difficult to understand. Its been designed in an remarkably
easy way which is merely right after i finished reading through this publication by which actually transformed me, affect the way i think.
-- Jaqueline Flatley

A really awesome publication with perfect and lucid reasons. | was able to comprehended every thing using this published e pdf. It is extremely difficult to
leave it before concluding, once you begin to read the book.
-- Prof. Patsy Blanda
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