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1. Hoc method

2. error correction method

3. threshold method

4. Vector Error Correction Model (VECM)
5. cointegration
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3. Granger causality test
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1. Autoregressive Conditional Heteroskedasticity (ARCH)
2. maximum likelihood
3. Generalized Autoregressive Conditional Heteroskedasticity (GARCH)
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1. Multi Variety GARCH (MVGARCH)
2. Baba, Engle, Kraft and Kroner (BEKK)
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