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2. Dynamic Conditional Correlation (DCC)
3. Hoesli and Reka
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2. Phillips-Perron (PP)
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Covariance Specification: Diagonal BEKK
GARCH =M + A1*RESID(-1)*RESID(-1)"*A1 + BI*GARCH(-1)*B1
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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(1)*RESID(i)(-1)"2 + B1(i)*GARCH(i)(-1)
COV(i,)) = R(1,))*@SQRT(GARCH(®)*GARCH()))
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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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Log Likelihood —Y/FAAOFY Schwarz Criterion A/AFYFVY
Avg. Log Likelihood RAAAN Hannan-Quinn Criter. V+/oOAF

Akaike Info Criterion 4/avrosy
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