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2 Bekaert, Ehrmann, Fratzscher & Mehl
% Yuko Hashimoto & Takatoshi Ito
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® Wang, Yuan, Li & Wang
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! Roy & Roy
2 The Ornstein Uhlenbeck Process (OU)
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! Fry-McKibbin, Hsiao & Martin
2 Joint Contagion Test
8 Joint Coskewness Contagion Test
*Yu Ling Hsiao
% Extremal Dependence Model
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2 Asymmetric Dependence Model
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2 lvanov, Kabaivanov & Bogdanov
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® Malik, Ewing & Payne

® Fat Tail Distribution
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