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definitions containing terms and concepts used in economics, its sub-
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Euro area crisis the camp in Britain arguing for an exit—a problem not
just for Britons but for all economically liberal Europeans. Solutions
which involve greater integration The euro area crisis, often also
referred to as the eurozone crisis, European debt crisis, or European
sovereign debt crisis, was a multi-year debt crisis and financial crisis in
the European Union (EU) from 2009 until, in Greece, 2018. The eurozone
member states of Greece, Portugal, Ireland, and Cyprus were unable to
repay or refinance their government debt or to bail out fragile banks
under their national supervision and needed assistance from other
eurozone countries, the European Central Bank (ECB), and the
International Monetary Fund (IMF). The crisis included the Greek
government-debt crisis, the 2008-2014 Spanish financial crisis, the
2010-2014 Portuguese financial crisis, the post-2008 Irish banking crisis
and the post-2008 Irish economic downturn, as well as the 2012-2013
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Centralized discussion a7fc331bcc To compare returns over time periods
of different lengths on an equal basis, it is useful to convert each return
into a return over a period of time of a standard length. The result of the
conversion is called the rate of return... a7fc331bcc Stochastic volatility
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model. In particular, models based on Black-Scholes assume that the
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Stochastic volatility Brooks, Chris (2014). 41 (3): 601-622. The name
derives from the models' treatment of the underlying security's volatility
as a random process, governed by state variables such as the price level
of the underlying security, the tendency of volatility to revert to some
long-run mean value, and the variance of the volatility process itself,
among others. Introductory Econometrics for Finance (3rd ed.
Cambridge: Cambridge University Press In statistics, stochastic volatility
models are those in which the variance of a stochastic process is itself
randomly distributed. ). doi:10. They are used in the field of
mathematical finance to evaluate derivative securities, such as options.
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Rate of return It may be measured either in absolute terms (e. , dollars)
or as a percentage of the amount invested. (6 August 2012). &quot;CIPM
Exam Tips &amp; Tricks&quot;. Cambridge University Press. Brooks,
Chris (2008). 8. ISBN 978-0-521-87306-2 In finance, return is a profit on
an investment. g. The latter is also called the holding period return. It
comprises any change in value of the investment, and/or cash flows (or
securities, or other investments) which the investor receives from that
investment over a specified time period, such as interest payments,
coupons, cash dividends and stock dividends. Introductory Econometrics
for Finance. p a7fc331bcc
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Autoregressive conditional heteroskedasticity Introductory Econometrics
In econometrics, the autoregressive conditional heteroskedasticity
(ARCH) model is a statistical model for time series data that describes
the variance of the current error term or innovation as a function of the
actual sizes of the previous time periods' error terms; often the variance
is related to the squares of the previous innovations. Brooks, Chris
(2014). 31 (3): 307-327. 1016/0304-4076(86)90063-1. 468. 2892. of
Econometrics. The ARCH model is appropriate when the error variance in
a time series follows an autoregressive (AR) model; if an autoregressive
moving average (ARMA) model is assumed for the error variance, the
model is a generalized autoregressive conditional heteroskedasticity
(GARCH) model. 1. 1. S2CID 8797625. doi:10. CiteSeerX 10 a7fc331bcc

A loss instead of a profit is described as a negative return, assuming the
amount invested is greater than zero. a7fc331bcc

Chaos theory Dynamic Modeling and Econometrics in Economics and
Finance. The butterfly effect, an underlying principle of chaos, describes
how a small change in one state of a deterministic nonlinear system can
result in large differences in a later state (meaning there is sensitive
dependence on initial conditions). ISBN 978-3-030-70981-5 Chaos theory
is an interdisciplinary area of scientific study and branch of
mathematics. (2021). doi:10. Chaos theory states that within the
apparent randomness of chaotic complex systems, there are underlying
patterns, interconnection, constant feedback loops, repetition, self-
similarity, fractals and self-organization. Nonlinearities in Economics. It
focuses on underlying patterns and deterministic laws of dynamical
systems that are highly sensitive to initial conditions. A metaphor for
this behavior is. 1007/978-3-030-70982-2. Vol. 29. These were once
thought to have completely random states of disorder and irregularities
a7fc331bcc
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