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1- Latent Factor.

2- Dungey, Fry, Gonzalez-Hermosillo and Martin.

3- Contagion.

4- Forbes and Rigobon (2002), Adjusted correlation test.
5- Favero and Giavazzi (2002), Outlier test.
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- Pesaran and Pick (2004), Threshold test.

- Bae, Karolyi and Stulz (2003), Co-exceedance test.

- Dungey, Fry, Gonzalez-Hermosillo and Martin (2002, 2004), Factor test.
- Eichengreen, Rose and Wyplosz.

- Probability model test.

- Pure Contagion.

- Fundamentals based contagion.

- Kaminsky and Reinhart(2000), Dornbusch, Park and claessens(2000).
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1- Just Identified.

2- Generalized Method of Moments.

3- Hamilton, Time Series Analysis, (Chapter 14).
4- Heteroskedasticity.

5- Broyden, Fletcher, Goldfarb and Shanno.
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