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Volatility Transmission Effects of Stock Prices among England,
 Germany, italy, France and US : The Consideration of the
Regional and Global Spillover Effects, and Application of

VEC-GJR-DCC-GARCH
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W faB : Volatility Transmission Effects of Stock Prices among England, Germany, Italy,
france and US : The Consideration of the Regional and Global Spillover Effects, and
Application of VEC-GJR-DCC-GARCH
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