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3- Price volatility
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2- Exponential Generalized Autoregressive Conditional
Heteroskedasticity (EGACH)
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1- Price volatility spillover effects
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4- Cointegration
5- White noise
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1- Integrated GARCH

2- Multivariable Generalized Autoregressive
Conditional Heteroscedastic models (MVGARCH)

3- Autoregressive Vector Error — Correction Model
(VECM)
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2- Integration
3- Johnson
4- Likelihood ratio
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1- Persistence measurement
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1- Trace test statistic
2- Maximum Eigen value test statistic
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