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! Exponential smoothing method

2 Extreme Value Theory

% Variance-Covariance method

* Historical simulation method

% Autoregressive model

® Nonlinear regression

" Copula distribution

8 Fractionally Integrated Generalized Auto Regressive Conditional Heteroskedasticity
° Value at Risk

0 Monotonicity

1 Subadditivity

12 positive Homogeneity
 Translational Invariance
 Conditional Value at Risk

15 Generalized Auto Regressive Conditional Heteroskedasticity
% Threshold GARCH (TGARCH)
7 Exponentail GARCH (EGARCH)
18 |_everage effect

'® Robust Cipra method

% Unconditional Coverage test

% Conditional Coverage test

22 Joint test

% Lopez loss function test

2 Augmented Dicky Fuller test

% Phillips and Perron test

% Arch effect test

A4 WAA Glinsls / el mm o losb / mioints Jluw




