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1. Value at Risk

2. Delta Conditional Value at Risk
3. Marginal Expected Shortfall

4. Systemic Expected Shortfall

5. Component Expected Shortfall
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1. Lower Tail Dependence

2. Distress Insurance Premium
3. Correlation Response Index
4. Sector Diversity Index
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1. Quantile Regression
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1. Credit Default Swap
2. Constant Conditional Correlation (CCC)
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1. Bid Price
2. Ask Price
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1. Benchmark State
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GARCH (B) (12.34) (39.6) (11.3)

LM Test for Constant Correlation of Tse (2000)=16.25 P-value: (0.0003)

Engle and Sheppard (2001) Test for Dynamic Correlation = 5.79  P-value: (0.005)
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