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1- Engle.

2- Option Pricing.
3- Hamilton.
4-Daniel.
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1- S.Duffie & G.Gray.

1- Generalized Autoregressive Conditional Heteroskedasticity.
3- Root Mean Square Error.

4-Day & Lewis.

4- Exponential GARCH.

6 -Vayo.

7 - Kaneko and Lee.

8- Vector Autoregresive.
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2- Autoregressive Moving Average.
3- Autoregressive Conditional Hetersokedatic .
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1- Symmetric & Asymmetric.
2- Balreslo.
3- Engle, Lliein & Robins.
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3- Threshold GARCH.
2- Leverage Effect.
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1- Power ARCH.

2- dloilp.

3- VAROIL.

4 - Clustering Volatility.
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