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3.2.3 HUUD1A09 Vector Autoregressive Moving Average-GARCH (VARMA-GARCH)

q q p
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3.2.4 Vector Autoregressive Moving Average-Asymmetric GARCH (VARMA-

AGARCH)
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3.2.5 UV 1a09 Constant Conditional Correlation (CCO)

by = o; + ZE:l aigiz,t—k + Z?:l Bl (3.8)
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3.2.6 HUUD1009 Dynamic Conditional Correlation (DCC)
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A (Independent and identically distributed random error)
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