DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.31.3.370 | Generated on 2025-10-28 14:51:41
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



	Ralf Ahrens: Prognose von Zinsvolatilitäten mit Regime-
Switching-Modellen: Eine empirische Analyse
des Euro-DM-Geldmarktes
	I. Einleitung
	II. Alternative Ansätze zur Modellierung von Zinsvolatilitäten
	1. Diskrete Diffusionsmodelle
	2. GARCH-Modelle
	3. Verallgemeinertes Regime-Switching-(GRS-)Modell

	III. Empirische Ergebnisse
	1. Die Daten
	2. Ergebnisse der GARCH-Modellschätzungen
	3. Ergebnisse der Markov-Switching-Modellschätzungen
	4. Ergebnisse der GRS-Modellschätzungen

	IV. Volatilitätsprognosen
	V. Zusammenfassung und Schlußfolgerung
	Literatur
	Zusammenfassung: Prognose von Zinsvolatilitäten mit Regime-Switching-Modellen: Eine empirische Analyse des Euro-DM-Geldmarktes
	Summary: Predicting Interest Rate Volatility with Regime-Switching Models: An Empirical Analysis of the Euro-Deutschmark Money Market
	Résumé: Prévision des volatilités des taux d'intérêt avec des modèles de Regime Switching: une analyse empirique du marché monétaire de l'Euro-DM


