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Jonathan FRASER (Saint-Andrews University)

A new perspective on the Sullivan dictionary via the
Assouad dimension and spectrum

Arnaud DURAND (Université Paris-Saclay)
Ensembles aléatoires associés a des processus
ponctuels et analyse multifractale multivariée
Cristina SATTARHOFF (University of Hamburg)

Forecasting the Variability of Stock Index Returns with
the Multifractal Random Walk Model for Realized
Volatilities
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