
file:///C/Ingmar%20Nolte/!%20!!%20%20PRIVAT%20%20!!%20!/WEBSITE-INGMAR-V2.0-WP/citation_LNN_2021.txt[05/05/2025 16:21:58]

@article{Li/Nolte/Nolte2021,
title = {High-frequency volatility modeling: A Markov-Switching Autoregressive Conditional Intensity model},
journal = {Journal of Economic Dynamics and Control},
volume = {124},
pages = {104077},
year = {2021},
doi = {https://doi.org/10.1016/j.jedc.2021.104077},
author = {Yifan Li and Ingmar Nolte and Sandra Nolte}
}


	Local Disk
	file:///C/Ingmar%20Nolte/!%20!!%20%20PRIVAT%20%20!!%20!/WEBSITE-INGMAR-V2.0-WP/citation_LNN_2021.txt


