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! Autoregressive Fractionally Integrated Moving Averge

2 ARFIMA-Generalized Autoregressive Conditional Heteroskedasticity

? ARFIMA-Fractionally Generalized Autoregressive Conditional Heteroskedasticity
4 Exchange Rate

* Volatility
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! Spread availability
? Contagion

* Long Memory

! Yajima

> Asymmetric Effects



