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Doing exercise 6.11.6 from the textbook (Purchasing Power Parity, Eviews file:
ppp.wfl)

Doing exercise 7.11.2 from the textbook (Recursive Ex Post Forecasts of Real Equity
Returns: Eviews file: pv.wfl)

Doing exercise 7.11.3 from the textbook (Regression Based Forecasts of Real Equity

Returns: Eviews file: pv.wfl)

Doing excise 10.11.3 (a), (b) (GARCH Models for Hedge Funds, Eviews file:
hedge.wf1)



