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In the original publication of the article, readability of Figs. 1 and 2 were not good. 
Hence, the revised Figs. 1 and 2 are provided in this article with better readability.

The original article was updated.

The original article can be found online at https://​doi.​org/​10.​1007/​s41685-​023-​00317-3.
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Fig. 1   The plots of EWMA-based volatility series

Fig. 2   Dynamic total connectedness ındex
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