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true values 1 0.866 0.5
v1,+« = 0.001 | 1000 0.972 0.849 0.493
v« = 0.001 (0.047) | (0.047) | (0.061)
5000 1.000 0.859 0.499
(0.029) | (0.032) | (0.044)

v1.% = 0.005 | 1000 0.990 0.865 0.488
v2 x = 0.005 (0.069) | (0.066) | (0.095)
5000 0.992 0.863 0.493
(0.049) | (0.038) | (0.060)
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Realized Covariance (MRC), Bibinger (2011)?) Generalized Multiscale Estimator (GME)
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v1 = 0.001 | 500 | 0.458 | 0522 | 0511 | 0.522
va = 0.001 (0.078) | (0.143) | (0.142) | (0.129)
1000 | 0.480 | 0.502 | 0.490 | 0.502

(0.070) | (0.133) | (0.129) | (0.118)
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(0.049) | (0.088) | (0.077) | (0.079)
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vy = 0.005 (0.137) | (0.176) | (0.190) | (0.175)
1000 | 0485 | 0.478 | 0.466 | 0.483

(0.108) | (0.163) | (0.137) | (0.122)

5000 | 0.490 | 04838 | 0.489 | 0.492

(0.072) | (0.103) | (0.095) | (0.086)
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