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AR Autoregressive

ACF Autocorrelation Functions

AIC Akaike Information Criteria

SBC Schwarz Bayesian Information Criteria
ARCH Autoregressive Conditional Heteroskedasticity
BHHH Berndt, Hall, Hall and Hausman
EGARCH Exponential GARCH

EGARCH-M Exponential GARCH in Mean
GARCH Generalized ARCH

GARCH-M GARCH in Mean

MGARCH Multivariate GARCH

MLE Maximum Likelihood Estimation
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