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[1] GARCH (1,1), EGARCH (1,1) and EGARCH (2,2), Threshold GARCH (TGARCH), Asymmetric Power GARCH (APGARCH)3
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Table 4.2:

Table 4.2

Table 4.1:

Return of SC Funds

Return of 

Conventional Funds
Table 4.1

Table 4.3

Table 4.2
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Table 4.3:

Table 4.3
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