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A classical non-parametric approach to detect possibleggsin variance and/or
mean in time series are tests based on CUSUM-statistics lliydha asymptotic
distribution is derived via strong invariance principleswever, it turns out that
for Heston’s model (among others), these classical inmaggrinciples are not
applicable. A different approach is presented, along withliaations to the DAX
index.
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