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first-order serial, 77-82
during loss episodes, 151-154

Correlation filters, 21-22

Correlation searches, with software, 26

Covariance, 103

Credit crisis of 1998, risk and, 145-148

Credit Suisse First Boston, 26, 38-39, 185,
189

Cuscore statistics, 200-205, 211-221
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Stock split, 13n1
Stop loss, 39
Structural change, return decline and,
179-180
Structural models, 37-66
accuracy issues, 59-61
classical time series models, 47-52
doubling and, 81-83
exponentially weighted moving average,
40-47
factor model, 53-58, 63-66
stochastic resonance, 58—59
Stuart, Alan, 63
Student ¢ distribution, 75, 124-126, 201
Sunamerica, Inc. (SAI)-Federal Home Loan
Mortgage Corp. (FRE) spread, 142-145

Tail area, 17-18
Takeover announcements, event risk and,
142-145
Tartaglia, Nunzio, 1-2, 11-12
Temporal considerations:
Black Boxes and, 185-188
return decline and, 166-174
Time weighted average price (TWAP), 193
Transaction volume, Black Boxes and,
185-188
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