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1. Generalized Method of Moments (GMM)
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DGDP = C(1) + C(2)*DINV + C(3)*DG +C(4)*DXOIL+ C(5)*DTEP + 

C(6)*DTOP + C(7)*INF(-1) +C(8)* DSAN+ C(9)*DGOLD + C(10)*DEF 

(-1) +C(12)*DL +C(14)*DH (-2)+ DGDP(-1)
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DINV = C(21)+C(22)*DGDP+ C(23)*DYV2 + C(24)*DTOP+ C(25)*TC  + 

C(26)*INF(-1) + C(27)*R (-1) + C(28)*DEF + C(29)*DGOLD+ C(30)*DEF 

(-1) + C(32)*DH+ C(33)*DTEP (-2)+ DINV(-1)
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1. Auto Regressive Conditional Heteroskedasticity (ARCH)
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1. Generalized Auto Regressive Conditional Heteroskedasticity (GARCH)
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