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Handling Multivariate GARCH Models in the Statistical Environment[]
R through the ccgarch Packagell

O

Tomoaki NAKATANIO

O

Summary

O

0 O This short note provides descriptions about basic usage of the add-on package ccgarch for the free

statistical environment R. The package is intended for handling multivariate GARCH models in R. The target

audiences of this note are the R users in Japan.
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