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1. Leverage Effect 
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7. Black        8. Christie  
9. Autoregressive Conditional Heteroskedasticit
10. Engle       11. Generalized ARCH  
12. Bollerslev      13. Nelson 
14. Exponential GARCH     15. Glosten, Jagannathan and  Runkle 
16. Threshold ARCH     17. Bekaert and Harvey 
18. Bekaert and Wu      19. Figlewski and Wang 
20. Bouchaud, Andrew and Potters   21. Tabak and Guerra 
22. Verchenko      23. Kim, Morley and Nelson 
24. Selcuk 
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