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1. TVP-REG-ARCH = Time-Varying Parameter Regression with ARCH errors (TVP-REG-ARCH)
2. Recursive Method
3. Autoregressive Conditional Heteroskedasticity (ARCH)
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1. Excess Kurtosis

2. Fat Tail

3. Jarque—Bera (JB)
4. Elliott et al. (ERS)
5. Fisher & Gallagher
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1. Extended Joint Connectedness
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1. Lastrapes & Wiesen

2 Total Directional Connectedness FROM others (FROM)
3. Joint Total Connectedness Index

4. Chatziantoniou et al.
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1. Measurement Equation
2. State Equation

3. Prediction Step

4. Update Step

5. Process Noise
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1. Measurement Noise
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3. Taylor Expansion
4. Tang et al.
5. Gaussian Kernel Function
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