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. Future Contracts

. Forward Contracts

. Options

Swaps

. Organized Markets

. Underlying Asset

. Long Position

. Short Position

. Naive Approach

. Hedger

. Optimal Hedge Ratio

. Johnson

. Minimum Variance

. Cross Heding

. Ederington

. Risk Mimimizing

. Utility Maximizing

. Mean Extended Gini Coeffient

. Generalized Semivariance

. Stochastic Dominance

. Expected Return

2 gharp Ratio

% Optimum Mean-Variance Hedge Ratio

2 Maximum Expected Utility Hedge Ratio

%_Optimum Mean-MEG Hedge Ratio

% Maximum Mean-GSV Hedgre Ratio

%7 Chen & Lee & Shrestha - 2003

%_pardo and Lienweber - 2012

®_Dickey-Fuller Optimal

% Minimax Subset Correlation

31. KOSTIKA and MARKELLOS - 2012

% Autoregressive Conditional Density

. Benninga et al. 1983

. Non Stationary

. Vector Autoregressive

% Lien and Tse (1999)

%7 Heteroscedasticity

% Engle & Wooldridge - 1988

* Bollerslev - 1990

“° Diagonal VECH

“ Engle & Kroner

“2_Constant Conditional Correlation

*_ Ordinary Least Square (OLS)

“_ Vector Auto Regressive (VAR)

5 Vector Error Correction Model (VECM)

“_Bivariate Garch (BEKK-Garch(1,1),CCC-Garch(1,1),VECH-Garch(1,1)
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. Bias

. Schwartz Criterion

. Hannan-Quinn Information Criterion
. Mean Reverting




