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- ARMA VAR .

ECM? STAR?3 ANN 4

- GARCH
- High frequency finance
- Parkinson method

— EWMA 5, S D D 6 1)VAR Vector Auto Regression Model

2) Error Correction Model

3)STAR:Smooth Transition AR Model
4)ANN:Artificial Neural Network

5) EWMA: Exponentially Weighted Moving Average
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