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1 -Vector Error Correction Model

2 -Generalized Autoregressive Conditional Heteroskedasticity
3 -Saikkonen and Lutkepohl

4 -Fully Modified Ordinary Least Square
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1 -Autoregressive Distributed Lag
2 -Logistic Smooth-Transition Regression
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1 -Generalized Method of Moments

2 -Quasi-Maximum Likelihood

3 -Empirical Characteristic Function

4 -Simulated Maximum Likelihood

5 -Numerical Maximum Likelihood

6 -Bayesian Markov Chain Monte Carlo
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1 -Smoothed Estimates

2 -Parameter Space

3 -Asymptotic Arguments
4 -Cointegration

5 -Spurious regression
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1 -Vector Autoregressive Model

2 -Orthogonalized Impulse Responses

3 -Cholesky Decomposition

4 -Generalized Impulse Response Analysis
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