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1. Autotrgressive Distributed Lag (ARDL)
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1. Liow and Schindler

2. Dynamic Conditional Correlation (DCC)
3. Hoedli and Reka

4. Baba, Engle, Koroner and Kraft (BEKK)
5. Begiazi and Asteriou
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1. Golsten, Jagannathan and Runkle (GJR-GARCH)
2. Exponential GARCH (EGRACH)

3. Nelson

4. Asymetric Power GARCH (APAGARCH)

5. Granger, Engle and Ding

6. Engle and Kroner
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1. Tsay
2. Variable Conditional Correlation (VCC)

3. Constatnt Conditional Correlation (CCC)
4, Distributed Random Variables
5. Robust
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1. Augmented Dicky-Fuller (ADF)
2. Phillips-Perron (PP)
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1. ARMA-GARCH (1, 1)
2. Vectorized GARCH (VECH)
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Method: ML ARCH - (GED) (OPG - BHHH /Marquardt Steps)

Covariance Specification: Constant Conditional Correlation
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Covariance Specification: Constant Conditional Correlation
GARCH(i) = M(i) + A1())*RESID(i)(-1)"2 + B1(i)* GARCH(i)(-1)
COV(i,j) = R(i,))* @SQRT(GARCH(i)*GARCH(j))
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Estimation Method: ARCH Maximum Likelihood (BFGS) - Two Step
ARCH Maximum Likelihood (BFGS) - Two Covariance Specification: Dynamic
Conditional Correlation with Correlation Targeting
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