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Major Advanced Economies
Euro Area
Newly Industrialized Asian Economies
Central and Eastern Europe
Commonwealth of Independent States
Developing Asia
Latin America and the Caribbean
Middle East and North Africa
Sub-Saharan Africa

Current Account/GDP of the World, 2007-2010

0

o

2010

~

Rate (%)

E 4-24 H—HSHELE T 1 dotplot() £




Density by Occupations
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saving-GDP Ratio & Estimated Trend
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DCC News Impact Covariance Surface
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Weights Changes % Cumulated log Retums
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Strategy: tangencyStrategy

Portfolio Eenchmart

Total Return 43.77 50.03

Mean Return 0.61 0.69 s
StandrdDve Return 0.64 0.69

Maximim Loss =22.63 -20.01

Portfolio Specification:

Type: MV

Optimise: minRisk

Estimator: covEstimator

Constraints:
"LongOnly"
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AR(1) densities by regime
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