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1- historical simulation.

2- Generalized Autoregressive Conditional Heteroskedastic.
3- Integrated GARCH.

4- Exponential GARCH.

5- Fractional GARCH.

6- RiskMetrics.
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2- mean equation.



' llwgs aloleo —)-¥

9 bt ol a8 Sl (il 1 20 Gl Slas e (S sla e 5
275 slaadl b (23 cpl il Cub Pl alex (b yd e (el jsbireen
FB e jbany (o lalil jo cllug az 1o )55l Jbo sl il
el Lol 5 Lo Sis 5y 0979 5l S )20 sloasdly Jg i oanlice
oS e ol ar el Slilogs o gladgs (L8, 052y da Shg nl n et Sl S
oslaiwl 890 (g, .l 05 Lo ,90 B j0 g0l Laoygo 5 0 Slilug
premend Slaaye Plas (B9 )0 0929 (Sluadl (boyd pue (il)ly ) 45 alin
e )T by Slewsl Sl ly slaJoe VAAY Jlo yo JS3l.ceul (GLS) aly
A5 W) (Byme 0 052y (o yd e uilyly 4o Slaeal a5 Sloj e sl s,
Togtion 53l ceSilen olas LS 53 55 033 o &5 5e y5litS gl

(ARCH) gsluoal (il ylg (Ggamw )55 995 s S0

S48l gl L Jow 09,5 pdgl g s 1,1 (VAAY) Sl ey o Jow 5l 09,5 )0
a5 el ol daJos ol (sl Bau] gl oo Cgmzme (2354 (ol uibs )l
S bl psba (o )l (b (Sven g (203k sloS sl

o F i 0,5 Ol psd 820 @ UL Ol 1) (Sl Gl a5 il
g=0,V, V,~iid(0,1)
ol =ay+a &) +.ta, &l ©
Lo oS el culps b ol Sgammal () nd Guilly aScnl ) Glelsl (sl
S el 1) (ol Ll 0l (e e 00al 35 ARCH ol > 45)
Wl oe 5 9B s 00ls Las ARCH(Q) b awl 3 ol k21 (6l ag 20,00 >0
LSl polie az yp aS ol Sinds A8 Zedg (2s5 |y lades Sllug sy

1- Volatility equation.
2- Conditional heteroskedastic models.
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