QVAR model
Packages Required

library(zoo)
library(ConnectednessApproach)
library(devtools)

Lower Quantile 0.05 (Bearish Market State)

Average/ Static Connectedness Analysis
nlag = 1
tau = 0.05
nfore = 20
corrected = TRUE
window.size = 200
date=Greendata$Date
newgreendata=Greendata[, -1]
zoodata=zoo(newgreendata, order.by = date)
dca = ConnectednessApproach(zoodata,
model="QVAR",
connectedness="Time",
nlag=nlag,
nfore=nfore,
window.size=window.size,
corrected=corrected,
VAR_config=list(QVAR=list(tau=tau)))

Dynamic Total Connectedness Analysis
PlotTCI(dca)
Dynamic Net Connectedness Analysis
PlotNET(dca)


Median Quantile 0.50 (Normal Market State)

nlag = 1
tau = 0.50
nfore = 20
corrected = TRUE
window.size = 200
date=Greendata$Date
newgreendata=Greendata[, -1]
zoodata=zoo(newgreendata, order.by = date)
dca = ConnectednessApproach(zoodata,
model="QVAR",
connectedness="Time",
nlag=nlag,
nfore=nfore,
window.size=window.size,
corrected=corrected,
VAR_config=list(QVAR=list(tau=tau)))

Dynamic Total Connectedness Analysis
PlotTCI(dca)
Dynamic Net Connectedness Analysis
PlotNET(dca)

Upper Quantile 0.95 (Bullish Market State)
nlag = 1
tau = 0.95
nfore = 20
corrected = TRUE
window.size = 200
date=Greendata$Date
newgreendata=Greendata[, -1]
zoodata=zoo(newgreendata, order.by = date)
dca = ConnectednessApproach(zoodata,
model="QVAR",
connectedness="Time",
nlag=nlag,
nfore=nfore,
window.size=window.size,
corrected=corrected,
VAR_config=list(QVAR=list(tau=tau)))

Dynamic Total Connectedness Analysis
PlotTCI(dca)
Dynamic Net Connectedness Analysis
PlotNET(dca)

Relative Tail Dependence= (TCIq=0.95 − TCIq=0.05).
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