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2 Random walk

¥ Barkoulas et al.

* Auto Regressive Moving Average

® Vector Auto Regressive

® Independent and Identically Distributed
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! Auto Regressive Conditional Heteroscedasticity
2 Long memory model

® Fractional integration (FI)

* Granger & Joyeux

® Autocorrelation function

® Jin Xiu & Yao Jin

" GARCH

® Threshold GARCH

° The Exponential GARCH

19 Asymetric power GARCH
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! Auto Regressive Distributed Lag

2 Yin - Wong Cheung

¥ Geweke- Porter- Hundak

* Auto Regressive Fractional Integrated Moving Average
® Exact maximum likelihood

® Approximate maximum likelihood
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