

Where  is the return for day i at time t.  refers to the total interval number. e.g. if there is 8 hours trading per day, my interval is 5 mins, then the total trading interval is (60/5)*8=96.  This is the realized volatility, but how to calculate it by using code? I know this can be done in Oxmetrics, but I really hope to add this function in e-views, since the realized volatility will dominate the financial volatility in future. 
