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1- Volatility.

2- Pyndick.

3- Serletiz, Rangel-Ruiz.
4- Villar & Joutz.

5- Brown & Yucel.
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1- Auto Regressive Distributed Lag - Generalized Autoregressive Conditional Heteroskedasticity.
2- Manufacturing Energy Consumption Survey.
3- National Petroleum Council (NPC) .
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1- Liquefied Natural Gas.
2- Volatility.
3- Spot .
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- Dickey fuller.

- Unit Root.

- Stationary.

NYMEX.

- Co integration.

- Volatility.

- Lagrange multiplier Autoregressive Conditional Heteroskedasticity .
- Generalized Auto Regressive Conditional Heteroskedasticity.

- Akaike .
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http://en.wikipedia.org/wiki/Autoregressive_conditional_heteroskedasticity
http://www.investopedia.com/terms/g/generalalizedautogregressiveconditionalheteroskedasticity.asp
http://www.investopedia.com/terms/g/generalalizedautogregressiveconditionalheteroskedasticity.asp
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