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220x150x7 mm. Neuware - The distributions of many financial
quantities are well-known to have heavy tails, exhibit skewness.
We study an especially promising family: multivariate generalized
e hyperbolic distributions(GH). This family includes Gaussian and

Calibration of Student t distributions, and the so-called skewed t distributions.
Multivariate Generalized

Hyperbolic Distributions We describe a way to stably calibrate GH distributions for a wider
Appications in Risk Management, range of parameters than has previously been reported. We apply
and Portioko Cred Rk GH distributions in three financial applications. First,...
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