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The scope of the conference will be to present the most recent research on multivariate volatility modelling, including
applications to risk management, portfolio choice and betas. We welcome papers related to the econometric and
statistical modeling of large sets of assets, multivariate series including point processes and Levy processes, copulas,
value-at-risk, quantiles, and extremal distributions, as well as their applications to risk assessment and management,
asset pricing, portfolio management and other financial topics of interest.
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