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ACF : Autocorrelaton function (c.f. PACF)
ARCH: Autoregressive conditional heteroskedasticity (c.f. GARCH)
CLT : Central limit theorem

CMT : Continuous mapping theorem

GARCH: Generalized ARCH

GLS : Generlaized least squares

LIE : Law of iterated expectations

LLN : Law of large numbers

OLS : Ordinary least squares (c.f. GLS)

PACEFE: Partial autocorrelation function (c.f. ACF)
p.d. positive definite

p.s.d positive semi-definite

pdf : probability density function

r.v. : random variable
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