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The SQSV Diffusion Model (see, E.g., Chernov And
Ghysels [28] And Andersen, Benzoni, And Lund [4])
Has Led To The Recent Rise In Popularity Of A New
Generation Of Models That Superimpose Jump
Components In The Asset Price Equation While Still
Retaining The Square-root Specification Of The May
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Two Variance Components, Variance Jumps, And
The Pricing ...
100 Index Options. In 2003, It Updated The VIX
Definition By A Model-free Method Using The Market



Prices Of S&P 500 Index Options To Estimate The
Expected Volatility Of The S&P 500 Index During The
Following 30-calendar-day Period. As Regards VIX
Derivatives, VIX Futures Have Been Traded Since
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Statistical Analysis 8: Two-way Analysis Of
Variance (ANOVA)
4 The ANOVA Table Gives F Statistics = 7.91, P=0.002;
28.97, P
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