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1- Basel committee on Banking Supervision

2- International Convergence of Capital Measurement and Capital Standards

3- Amendment to the Capital Accord to Incorporate Market Risks

4- Basel II: International Convergence of Capital Measurement and Capital Standards:

A Revised Framework

5- Basel III: A Global Regulatory Framework for More Resilient Banks and Banking

Systems

6- Value at Risk (VaR)

7- Sub-additivity:
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8- Minimum Capital Requirements for Market Risk
9- Expected Shortfall (ES)
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1- Jorion

2- Danielsson

3- Hull

4- Variance-Covariance

5- Historical Simulation

6- Monte Carlo Simulation

7- Perignon and Smith

8- Independent and Normally Distributed
9- Sheikh and Qiao

10- Overestimation

11- Underestimation

12- Generalised Autoregressive Conditional Heteroskedasticity (GARCH)
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1- McNeil and Frey

2- Berkowitz and Obrien

3- So and Philip

4- Bauwens and Laurent

5- Tsay

6- Bauwens, et al .

7- Exponential Weighted Moving Average (EWMA)
8- Vector Error Correction (VEC)

9- Baba-Engle-Kraft-Kroner (BEKK) model
10- Generalized Orthogonal GARCH

11- Principal Component GARCH (P-GARCH)
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1- Constant Conditional Correlation (CCC) GARCH
2- Dynamic Conditional Correlation (DCC) GARCH
3- Morimoto and Kawasaki

4- Caporin and McAleer

5- Corrected DCC (cDCC)

6- Santos, et al. (2013)

7- Asymmetric DCC (aDCC)

8- Copula Models
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1- Embrechts, Mcneil, and Straumann
2- Chollete, et al.

3-Hu

4- Mashal and Zeevi

5- Asymmetric Extreme Dependence
6- Jondeau and Rockinger

7- Hotta, et al

8- Huang, et al.

9- Patton

10- Tursunalieva and Silvapulle

11- Deng, et al.

12- Boubaker and Sghaier

13- Autchariyapanitkul, et al.
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1- Kakouris and Rustem

2- Han, et al.

3- Karmakar

4- Huang

5- Bob

6- Pries

7- Sampid and Hasim

8- Extreme Value Theory (EVT)
9- Kupiec
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oy AR )Le_g IAY a)L«.fu /vxejﬁa.m.:g JLM'/Q‘).‘J" st\«d-é] 6&&}};&50@

g o ")ﬁTﬁ ™) 4']“.‘) JQ& “ Ll Sy80 SR LS}Q‘ ol 03 eSS

CVaR.(c) = E(R|R = VaR%) ")

o pitadiz GARCH ilises gla 5801 - Y-

S 033" b s oo 5 Dl sl 5l S sl Ry ol 5
st osliz_ul aDCC-GARCH s DCC-GARCH (sla S 1 anfllas 5540 e
el

033b Sl w2 gl p i bla ohyls el gl pNXT s eSr oS 555 0 o3
(g Ol e |y () daly gyl

ry = M, + & )
5,8 (55l S (F) sl JS & 05 oo |5 o ileBly sl
e = H %z, (¥)

bobledl il s NXT slias Hls , ¢Szt 5Tt &l (oo wsblsS w sLHr oS

!

sl Sowsen S pl 53 dd (5,2 (V449) "ulu JL L s CCC-GARCH (¢ S
b e bomlin (b Gla bl ST Gl g es s b Ol Db s (b s
554 Canlodd o3ty Sioles (0) alaly 53 SN oyl kizas dbo g0 b5 (slajlme ol o
Whiig D¢ = diag(hi7%, ., hyee) NXN slal b b5 byl o 5L H 0T
SRt pomen AL odb (a5 2l 5Js GARCH S a A ga Ll g

1- Volatility Dynamics
2- Conditional Correlations
3- Bollerslev



DCC-GARCH-Copula 5 S 5, 1 ot om0 55 (o5 dmles OF

Oy Jgb 53 b Stmens Sl 3 VI Py = 18" ol 0)lite Come oo oo il
RGO P PP PR - S PR WIS RIS PRV JK S NN

, ©®)
H¢ = DiR¢D; = (Pij hii,thjj,t

L .3 DCC-GARCH (¢ &I CCC-GARCH (651 sls owlS  adi ol
I3l o 53 6355 0 3,557 1 (sl o33 413 G s Sl ks (b pma (Y00 1) ' S
o3l il Caleen (sLa SU1 51 pluS 8wl 5 o 45) GARCH (5 831 sla alyL
oSl 558 e 03 e b kte o Lo yd tj§:,W.J=(.p(.tfﬁ,(,u\{GARCH
Ri.Conlods o313 0las (8) daly O gmman oS pl 53 b glyls o33b b o uilslsS
el (b (Saan o 5o
R¢ %)

— diag(q{_i/z, ) q;'lt/z)Qtdiag(q;i/z, il q;i/z)

Gromad .l (Zip = €50/ Nip) ol i 3 Il l o biladl sl gl b5
Azeatb <1l be,e obesnebsa g,

Q= (_2 + a(Zt—IZ"c—l = 6) + b(Qt—l — (_l) W)
=(1-a-b)Q+ e1Zt—1Z;—1 + bQ¢_q
AGDCC- &I DCC-GARCH ¢ &I e b (Y08) TOL K a5 S
ol (A) dasl J§.~ 4+ AGDCC-GARCH ‘gjfj\ 2 Qt.45 8 5,01, GARCH
4; C.Md‘ JE.J AJLLNT J)‘u\.;t.w‘ d\fu‘zt cNXN J'J.A\‘)\.g. L;\.Amjl.ﬁG )B cA QT ).) 9

1- Engle
2- Cappiello, et al.
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