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Recherche:

Mon principal champ de recherche s'articule autour des séries temporelles avec un intérét particulier
pour la mémoire longue, la cointégration et les modéles non-linéaires appliqués a la Finance et la
Macroéconomie
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06/2019 - Narrow-band Weighted Nonlinear Least Squares Estimation of Unbalanced Cointegration
Systems
Gilles de Truchis, Elena lvona Dumitrescu

03/2019 - Local Whittle Analysis of Stationary Unbalanced Fractional Cointegration Systems
Gilles de Truchis, Florent Dubois, Elena Ivona Dumitrescu

06/2017 - Testing for Extreme Volatility Transmission with Realized Volatility Measures
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6CO Nnol X Gilles de Truchis - Page 2/2


https://hal.science/search/index/?q=*:*&authLastNameFirstName_s=De%20Truchis%20Gilles&level0_domain_s=shs&docType_s=UNDEFINED&sort=publicationDate_tdate%20desc
http://www.tcpdf.org

