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"The DNA of Security Return”, Quantitative Finance, vol.15, no.1, pp. 1-17. 2015.

"+2& DNAS 0|8% 28AY 24 YHE" U2 AT, vol 2, no.1, pp 82-106, 2014
"Measuring the Dependency between Securities via Factor-ICA Models", Journal of Applied
Finance and Banking, vol. 4, no. 1, 2014.

"SEEYYH Z2FEa0l0 et d5AF, MBS, Vol. 13, No.3, pp. 53-75, 2007.

"NAFTAR} 2|2t9|7| O|= HA|Z &4t 2tEIotH2[ZHH T, Vol Il, No. 1, pp. 55-79, 2007.
YL EREES, 58YTH, 2002.

"Multi-Variate Estimation and Forecasting with Artificial Neural Networks", EtAFEHQ|=&, UCSD,
1999.
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