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1 generalized autoregressive conditional heteroscedasticity (GARCH)

2 GJR-GARCH

3 ARMA(1,1)

4 Glosten, Jagannathan, & Runkle (1993)

5 TGARCH

6 ARCH

7 T-student

8 ARMA (1,1)

Sy Gl ged sl gl iF b anlol Cols o 40 Bubios 0,90 Jgb ST a5 el lixe ooy :Ergodic 4

009 S5095 ) sl Bolas ..\;_1'1)5 S S o la Jae 095 ansla slalion 4y Guao 5l oalie acgesre
QYA olas 5,las) wsb ble Ll wb

10 Misspecified

11 Value at risk

12 Implied volatility

13 STATA

14 ARCH

15 IGARCH
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