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2 Bollerslev, Chou, and Kroner (1992), Bera and Higgins (1993), Bollerslev, Engle, and
Nelson (1994), and Poon and Granger (2002)

3 Multivariate Garch Models, MGARCH

4 Constant Conditional Correlation model, CCC
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2Tse and Tsui
3 Dynamic Conditional Correlation model. DCC
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! Flight from Domestic Money
2 Monetary Transmission Mechanism, MTM
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