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Abstract

This paper uses several models (Alizadeh, Brandt and Diebold, ����; Parkinson, ����; Garman and Klass, ����; Rogers

and Satchell, ����) for the calculation of volatility based on high, low, open and closing prices. We use recent daily data

from four S&P indices, namely S&P ���, S&P ���, S&P ��� and S&P Small Cap ���. The results show that a simple

measure of volatility (de�ned as the �rst logarithmic di�erence between the high and low prices) overestimates the other

three measures.

Access to Document

FLOROS_irjfe_��_��.pdf

Final published version, ��� KB

Home Pro�les Organisations Research outputs Student theses Datasets Projects

F

Search... B

T Help & FAQ

We use cookies to analyse and improve our service. Cookie Policy

Cookies Settings Reject All Accept All Cookies

https://researchportal.port.ac.uk/en/
https://researchportal.port.ac.uk/en/publications/modelling-volatility-using-high-low-open-and-closing-prices-evide
https://researchportal.port.ac.uk/en/publications/modelling-volatility-using-high-low-open-and-closing-prices-evide/fingerprints/
https://researchportal.port.ac.uk/files/53802/FLOROS_irjfe_28_17.pdf
https://researchportal.port.ac.uk/en/
https://researchportal.port.ac.uk/en/persons/
https://researchportal.port.ac.uk/en/organisations/
https://researchportal.port.ac.uk/en/publications/
https://researchportal.port.ac.uk/en/studentTheses/
https://researchportal.port.ac.uk/en/datasets/
https://researchportal.port.ac.uk/en/projects/
https://library.port.ac.uk/research.html
https://researchportal.port.ac.uk/en/about/cookies/


 Fingerprint

View full �ngerprint e

I

Dive into the research topics of 'Modelling volatility using high, low, open and closing prices: evidence from four

S&P indices'. Together they form a unique �ngerprint.

Modeling

INIS

Prices

INIS

Volatility

INIS

P-Indices

Mathematics

Volatility

Economics, Econometrics and Finance

Data

INIS

Cite this

APA Author BIBTEX Harvard Standard RIS Vancouver

Floros, C. (����). Modelling volatility using high, low, open and closing prices: evidence from four S&P indices.

International Research Journal of Finance and Economics, ��, ���-���.

     u x 

Powered by Pure, Scopus & Elsevier Fingerprint Engine™

All content on this site: Copyright © ���� University of Portsmouth, its licensors, and contributors. All rights are reserved, including those

for text and data mining, AI training, and similar technologies. For all open access content, the relevant licensing terms apply

We use cookies to help provide and enhance our service and tailor content. By continuing you agree to the use of cookies

Cookies Settings

Log in to Pure

University of Portsmouth data protection policy

About web accessibility

Report vulnerability

We use cookies to analyse and improve our service. Cookie Policy

Cookies Settings Reject All Accept All Cookies

https://researchportal.port.ac.uk/en/publications/modelling-volatility-using-high-low-open-and-closing-prices-evide/fingerprints/
https://www.facebook.com/sharer.php?u=https://researchportal.port.ac.uk/en/publications/modelling-volatility-using-high-low-open-and-closing-prices-evide%3Futm_source%3Dfacebook%26utm_medium%3Dsocial%26utm_campaign%3Dsharelink&p[summary]=Check+out+this+research+output+at+University+of+Portsmouth%3A+Modelling+volatility+using+high%2C+low%2C+open+and+closing+prices%3A+evidence+from+four+S%26amp%3BP+indices
https://twitter.com/intent/tweet?url=https://researchportal.port.ac.uk/en/publications/modelling-volatility-using-high-low-open-and-closing-prices-evide%3Futm_source%3Dtwitter%26utm_medium%3Dsocial%26utm_campaign%3Dsharelink&text=Check+out+this+research+output+at+University+of+Portsmouth%3A+Modelling+volatility+using+high%2C+low%2C+open+and+closing+prices%3A+evidence+from+four+S%26amp%3BP+indices
https://www.linkedin.com/shareArticle?mini=true&url=https://researchportal.port.ac.uk/en/publications/modelling-volatility-using-high-low-open-and-closing-prices-evide%3Futm_source%3Dlinkedin%26utm_medium%3Dsocial%26utm_campaign%3Dsharelink&summary=Check+out+this+research+output+at+University+of+Portsmouth%3A+Modelling+volatility+using+high%2C+low%2C+open+and+closing+prices%3A+evidence+from+four+S%26amp%3BP+indices
mailto:?subject=Modelling%20volatility%20using%20high%2C%20low%2C%20open%20and%20closing%20prices%3A%20evidence%20from%20four%20S%26P%20indices&body=Check%20out%20this%20research%20output%20at%20University%20of%20Portsmouth%3A%20Modelling%20volatility%20using%20high%2C%20low%2C%20open%20and%20closing%20prices%3A%20evidence%20from%20four%20S%26amp%3BP%20indices%20|%20https://researchportal.port.ac.uk/en/publications/modelling-volatility-using-high-low-open-and-closing-prices-evide?utm_source=email&utm_medium=email&utm_campaign=sharelink
http://www.elsevier.com/online-tools/research-intelligence/products-and-services/pure
http://www.scopus.com/
https://www.elsevier.com/products/elsevier-fingerprint-engine
https://researchportal.port.ac.uk/en/about/cookies/
https://pure.port.ac.uk/admin/workspace.xhtml
https://corporate-governance.docstore.port.ac.uk/A1084534.pdf
https://researchportal.port.ac.uk/en/web-accessibility/
https://elsevier.responsibledisclosure.com/hc/en-us/requests/new
https://researchportal.port.ac.uk/en/about/cookies/


Contact us

We use cookies to analyse and improve our service. Cookie Policy

Cookies Settings Reject All Accept All Cookies

https://researchportal.port.ac.uk/en/contact/index/
https://researchportal.port.ac.uk/en/about/cookies/

