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Idiosyncratic log−variance of series 3 (CHF, mean +/− 2sd)

−
4

−
1

1

2008/05/19 2009/02/25 2009/12/07 2010/09/17 2011/06/28 2012/04/04
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Idiosyncratic log−variance of series 6 (GBP, mean +/− 2sd)


