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1. Transaction Cost
2. Thin Trading
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1. Efficient Market Hypothesis
2. Random Walk
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1. Evolving Efficiency
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1. Evolving Market Efficiency Test
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1. Normally, Identically and Independently Distributed
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1. Time Varying Parameter GARCH
2. Measurement Equation

3. State Equation

4. Markov Stochastic Process

5. Noise Processes
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1. State Space Modéel
2. Log-Likelihood
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4. Lagrange Multiplier
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1. Market Capitalisation
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