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1 - Vector Autoregression(VAR)
2 - Romer & Romer
3 - Shan
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1 - ARIMA Model
2 - Spectrum analysis
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1 - Decomposition across time scales
2 - Frequency domain causation

3 - Granger

4 - Geweke

5 - Fully modified ordinary least squares) FM-OLS)
6 - phillips

7 - Toda & Phillips

8 - Yao & Hosoya

9 - Breitung & Candelon

10 - Toda & Yamamoto

11 - Dolado& lutkepohl

12 - Over-parametrized VAR model
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