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1- Generalized AutoRegressive Conditional Heteroskedasticity (GARCH).
2- Iterated Cumulative Sums of Squares (ICSS).

3- Hoon Kang & Min Yoon

4- Babikir
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1- Malliaris & Ramaprasad

2- Aune et al

3- Guo, Chen, & Huang
4-Vector AutoRegression (VAR).
5- Markov Switching (M.S).
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1- Credit Default Swap Index.
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